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Introduction

This book is an introduction to modal logic, more precisely, to classically
based propositional modal logic. There are few books on this subject and even
fewer books worth looking at. None of these give an acceptable mathematically
correct account of the subject. This book is a first attempt to fill that gap.

Apart from its mathematical clarity, some other features of the book are:

• The central concept of the book is that of a labelled transition structure,
and polymodal languages are used from the beginning.

• Modal languages are viewed as a tool for analysing the properties of transi-

tion structures, not the other way round.

• There is not an overemphasis on syntactic (proof theoretic) matters.

• Nevertheless, a detailed explanation is given of the differences between the
weak completeness and Kripke completeness of formal systems.

• Correspondence properties (the expressibility properties of modal languages)

are stressed as an important tool.

• Bisimulations are used as a method of comparing transition structures.

• Each chapter has a decent selection of exercises and over one sixth of the
book consists of a comprehensive set of solutions to these exercises.

The book is aimed primarily at a computer science readership. However
there is no computer science in the book and very little material which is
directly attributable to a computer science motivation. Thus the reader of
the book may be interested in modal logic in its own right or because of one
or several of its applications in computer science. To read the book it is not
necessary to understand any of these fields of application in any great depth.

The applications and uses of modal logic are many and varied. Aspects of
the subject can be found in

• The analysis of tenses

• Concurrency

• Belief logic and default logic

• Program correctness

• Power domain constructions

• Situation theory

xi
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and several other areas. To emphasize some of these in prefence to others
would only restrict the possible readership. The aim of the book is simply to
give a correct and concise account of the core of the subject with just a hint of
the more advanced topics. The aim is not to describe the possible applications
of the subject.

In order to keep the book to a reasonable size there are some important
topics which the book does not attempt to cover. The book covers only propo-
sitional modal logic on a classical base. It does not consider any predicate
logic versions of modal logic, nor does it consider any base logic other than
classical 2-valued logic. The book does not give a detailed discussion of the
various proof theoretic ramifications of modal logic. Only the simplest and
most routine proof system is discussed. Nor is it concerned with the execution
or implementation problems of model systems. Almost nothing is said about
decision procedures for modal logic.

No doubt there are also other topics which you would have liked included,
however these are for a more advanced or specialized book.

For convenience the book is divided into six reasonably sized parts. Each
of these is devoted to one aspect of the subject as follows.

PART I, which covers Chapters 1 and 2, gives a survey of the required ma-
terial concerning propositional logic and then introduces the family of (propo-
sitional) modal languages.

PART II, which covers Chapters 3, 4, 5, and 6, is concerned with various se-
mantic matters. Chapter 3 introduces the structures which support the Kripke
style semantics for modal languages, and Chapter 4 discusses these various se-
mantics. The two Chapters 5 and 6 give various results which illustrate how
properties of the supporting structures can be captured by modal formulas.

PART III, which covers Chapters 7, 8, 9, and 10, is concerned with proof the-
oretic matters. Firstly, in Chapter 7 various motivating semantic consequence
relations are discussed. Then in Chapter 8, the standard proof theoretic ma-
chinery (as used in this book) is introduced and developed as far as is needed.
Finally, in Chapters 9 and 10, two completeness results are proved. These
show how the semantics and the proof theory interact in a nice way.

These three parts, lf II, and III, form (what should be) the basis of a first
course in modal logic.

PART IV, which covers Chapters 11, 12, and 13, deals with more advanced,
but still fairly basic, material. In particular, the notion of a bisimulation,
the construction of models using filtrations, and the finite model property of
certain formal systems are discussed.

PART V, which covers Chapters 14, 15, 16, and 17, gives four examples of
more advanced, but interesting, topics. The first two examples (in Chapters
14 and 15) illustrate some of the power of modal logic, and the second two
examples (in Chapters 16 and 17) illustrate some of the problems which come
with this power.

xii

Downloaded from University Publishing Online. This is copyrighted material
IP139.153.14.250 on Tue Jan 24 04:28:12 GMT 2012.

http://dx.doi.org/10.1017/CBO9780511983382.001



PART VI consists of two Appendices. The first of these, Appendix A,
contains both the first and last things you should read in the book. It is a
general discussion of modal logic, from the various other introductory texts,
what you can expect from this text, what you should read next, and a survey
of some of the uses of modal logic. As soon as you finish this Introduction, i.e.
at the end of the next sentence, you should go immediately to this Appendix.
Finally, Appendix B is a fairly comprehensive set of solutions to the exercises
given at the end of each chapter.
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Part I

Preliminaries

This part, which consists of two chapters, gives the basic material.
Chapter 1 is a brief discussion of the required background from

(modal-free) propositional logic. There should be nothing in this
chapter which you don't know already, although perhaps the style of
presentation will be new to you. The variety of modal languages are
described in Chapter 2. The polymodal versions are introduced right
from the beginning and this brings a greater cohesion to the subject.
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Chapter 1

Survey of propositional logic

1.1 Introduction

Propositional logic is an analysis of the natural language connectives

not
if ... then...

and
or

if ... and only if ...

as used in a certain restricted context. Thus the analysis is not intended to
cover all possible uses of these words in natural language, but only those uses
in 'logical arguments' where the meanings of the words are determined in a
truth-functional way.

In order to make this context clear the analysis is undertaken via the
medium of an abstract, but precisely defined, formal language, the proposi-
tional language.

The first part of the analysis, the semantics, shows how a truth value can
be ascribed to sentences of this language, and then makes precise the notion of
the 'logical consequences' of a set of such sentences. This part of the analysis
makes use of a standard semantics, i.e. it makes reference to the intended
meanings of the connecting symbols of the language (which, of course, are the
connectives not, if...then..., and, ...).

The second part of the analysis, propositional calculus, shows how the no-
tion of 'logical consequence' can be simulated by certain combinatorial manip-
ulations within the language. This is done entirely abstractly without reference
to any intended meaning. This simulation can be done in several different ways
each making use of a different style of formal system. (For classical proposi-
tional logic, which is what we are concerned with here, the differences between
these styles are more a matter of taste than content.)
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4 CHAPTER 1. SURVEY OF PROPOSITIONAL LOGIC

The culmination of the analysis is a proof of completeness. The chosen
formal system is first shown to be sound in that anything which is simulated
as a logical consequence is one; and then it is shown to be adequate in that
every logical consequence can be simulated within it.

I assume that, to some extent, you are already familiar with this material.
If you are not then you shouldn't be reading this book; there is no point in
trying to learn modal logic unless you have a firm grasp of the underlying
propositional logic. If you do not have this background I suggest you first
acquire it from one (or several) of the many available textbooks covering the
subject (some of which are quite good).

In this chapter I will give a brief survey of classical, 2-valued, propositional
logic in a form suitable for extension to the modal case. There are many
different styles of systems of propositional calculus (Hilbert, Natural, Sequence,
...) all having their good and their bad points. We are not concerned with these
pros and cons here; in particular we are not concerned with proof theoretic
efficiency (even though this is an important topic which must be addressed
eventually). This book is an introduction to modal logic, and as such it will
present an overview of the basics of the subject rather than the intricacies of
the more detailed analysis of certain of its aspects or fields of application.

1.2 The language

So let us begin the refresher course.
The first thing we do is define the abstract, but precisely constructed,

propositional language. This is built up from certain primitive symbols com-
prising the variables, the connectives, and the punctuation symbols. These
are combined in certain ways to produce the formulas. The connectives are
intended to represent the English language connectives not, if...then..., etc.
Since connectives need something to connect, the variables provide a starting
point for the process. The punctuation symbols are precisely that; they are
used to ensure that the formulas are uniquely readable.

The primitive symbols of the language are:

• The elements P, Q, R,... of a fixed countable set Var of variables;

• The propositional connectives

T, ± , -., ->, A, V

of 0, 0, 1, 2, 2, and 2 argument places, respectively;

• The punctuation symbols ( and ).

The formulas of the language are constructed in the usual way.
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1.2. THE LANGUAGE 5

1.1 DEFINITION. The formulas of the language are obtained recursively using
the following clauses.

(atomic) Each variable P E Var and each constant T and _L is a formula.

(propositional) For all formulas 0, ip, 0 each of

- 0 , (0-+V) , (0AVO , (0VV)

is a formula.

Let Form be the set of all formulas. •

The count ability of Var is a restriction on the size of the set. If you know
what this means then you will recognize where it is used later. If you do not
know what it means then, for the purposes of this book, you may regard Var
as a given by a list

Po, Pi, Pi, Pz->''' ,Pv>" '
However, sometime in the future you should find out what the word means,
and how it effects some of the arguments later on.

Note that formulas are defined by a recursion procedure. This means that
some facts about formulas can be proved by structural induction, i.e. by an
induction on the structure of formulas.

For instance, suppose $ is some set of finite strings of primitive symbols
and suppose we know the following.

(0) <3> contains all variables and the two constants T and _L

(->) For all formulas 0
Q e $ =» -.0 G $.

(*) For all formulas 9 and I/J

9,ipe$ => ( 0 * V ) € $

(for each binary connective *).

We may then conclude that $ contains all formulas. For suppose not, i.e.
suppose there is at least one formula with <f> £ <£. Consider an example of such
a <f> containing the least number of symbols. This <f) can not be a variable or
constant, by (0). It must, therefore, have the shape

-i(9 or (9 * V)

for some formulas 9 and ip and connective *. But both of these lead to con-
tradictions, by (-») or (*). Thus our original assumption is wrong, hence there
is no formula which is not in $.

When displaying particular formulas we sometimes omit various brackets
and use various other devices to aid readability. However, these displayed
strings are not themselves formulas (but just pictures of formulas).
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6 CHAPTER 1. SURVEY OF PROPOSITIONAL LOGIC

1.3 Two-valued semantics

Let 2 = {0,1} and think of 2 as the 'truth object'. We regard 0 as FALSE and
1 as TRUE. Each connective has an associated operation on 2. The operation

- : 2 ^ 2

associated with the connective -> is given by

- i (x) = 1 — x

(for each x e 2). Each binary connective * has an associated operation

given by the following truth table.

X

0
0
1
1

y
0
l
0
I

X

1
1
0
1

*y
A

0
0
0
1

!
V
0
1
1
1

Notice how this defines the intended meaning of the symbols

- > A V

as
not if ... then and or.

(Note also that we are using the same symbol for the formal connective and
its operational counterpart on 2. This should not lead to confusion.)

The basic semantic notion is the construction of the truth value of a formula
<fi. This can not be done in a vacuum, but only within a context where the
truth values of the variables are known. The whole process is encapsulated as
follows.

1.2 DEFINITION. A valuation is a map

v : Var > 2.

For each such valuation v the associated map

[•]„ : Form > 2

is defined by recursion on the structure of formulas using the following clauses.

(Const) For the constants
[T] = l , [±1 = 0.
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1.4. THE PROOF THEORY 7

(Var) For each variable P
IP] = V(p).

(->) For each formula 0
H»] = I - [£»].

(*) For all formulas 0, ip
\{8*fl>)] = [0]*[1>]

(for an arbitrary binary connective *). •

(As in this definition, when using [•]„, it is usual to drop the distinguishing
subscript v unless this could lead to confusion.)

We say a valuation v models or is a model of a formula </>, or that <p is true
for v if

m = i.
We can now make precise the notion of 'logical consequence'. Thus, given

a set $ of formulas and a formula <f>

means that </> is true for every model of (all members of) $. When this holds
we say 0 is a semantic consequence of $. Formulas 0 such that

(i.e. which are true for all valuations) are called tautologies.

1.4 The proof theory

The objective of propositional calculus is to give a syntactic description of the
semantic consequence relation |= by setting up an appropriate formal system.
This can be done in many different ways; here we describe a system that is the
most convenient for later generalization to the modal situation. We describe
a system in the Hilbert style.

Thus we first set down the set of logical axioms. These will be tautologies
and typically will contain all formulas of the shapes

(k) <p^(9^4>)

together with enough axioms to control the other connectives. We also use
just one rule of inference, modus ponens.
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8 CHAPTER 1. SURVEY OF PROPOSITIONAL LOGIC

These are used to generate the proof theoretic consequence relation h .
(It is important to notice that we are dealing with the connectives via the

use of axioms and not extra rules of inference. In the propositional case there
is a relatively easy way to trade off the use of axioms against the use of rules of
inference, however in the modal case this is not so easy, so we base our system
on just the one rule.)

1.3 DEFINITION. Let <£ be an arbitrary set of formulas,

(a) A witnessing deduction from $ is a sequence

of formulas such that for each formula fa of the sequence, at least one of
the following holds.

(hyp) fa e $.

(ax) fa is a logical axiom.

(mp) There are formulas (f>j, fa occurring earlier in the sequence (i.e.
with j , k < i) such that fa = (4>j —* fa)-

(b) For each formula 0, the relation

holds precisely when there is a witnessing deduction from $ with <\> as
the last term of this deuction. •

This relation

$ h <j)

is the simulation of the notion of logical consequence.
Recall that this formal system has the Deduction Property, that is for each

set of formulas $ and pair of formulas 0, 4> the implication

$,0 h 0 => $ I- (0->0)

holds. This is an important property which fails to hold for most modal sys-
tems.
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1.5. COMPLETENESS 9

1.5 Completeness

It is straight forward to show that the formal system is sound, i.e. that

$ h (j) => $ \= (f).

This is proved by a routine induction on the length of the witnessing formal
deduction.

The proof of adequacy (and hence completeness) takes a little longer and
can be achieved in several different ways. Here I will sketch a proof which later
will form the basis of the corresponding proof for modal systems.

We say a set of formulas <3> is consistent if

not[$ h !_].

Let CON be the set of all such consistent sets $. The formal system is
designed to achieve the following properties of CON.

(Finite character) For each set of formulas $ we have $ G CON precisely when
# G CON for each finite \I> C $.

(Basic consistency) For each variable P we have {P, -«P} ^ CON and, of
course, {_L} £ CON.

(Conjunctive preservation) For all appropriate 0, (j> and $ with $ G CON

( 0 A ^ ) G $ =>• $ U {0, ̂ } G COiV
-i(^v^)e$ => $u{-.0,-i^} G coiv

-<l9->'0)G$ => $ U {0, -.^} G COiV.

(Disjunctive preservation) For all appropriate 0,0 and <£ with $ G CON
(0 V ̂ ) G $ => $ U {0} G COiV or $ U {^} G CON

-(0 A / ) G $ => $ U {-10} G COAT or $ U { - ^ } 6 COiV
(0 -> /̂) G $ ^> $ U {-0} G COiV or $ U {^} G COiV.

(Negation preserving) For all appropriate 0 and $

-^0 G <l> G CON => ^ U {0} G COiV.

Now let S be the set of all the maximally consistent sets of formulas, i.e.
those $ G CON such that for all sets #

$ C # G COiV => # = $.

The central pillar which supports the completeness proof is the following
existence result.
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10 CHAPTER 1. SURVEY OF PROPOSITIONAL LOGIC

1.4 LEMMA. (Basic Existence Result) For each $ G CON there is some
s G CON with K s .

Proof. Let {<f>r \ r < UJ} be an enumeration of all formulas. Let (Ar \ r < w)
be the ascending sequence of sets of formulas defined recursively by

Ao =
_ . Ar U {cf)r} if this is in CON

r4"1 A r otherwise.W = {
Clearly Ar G CON for all r < CJ, and hence

s = U(A r | r < u} G COiV.

Finally the construction ensures that s G S. •

For any s G S let a be the valuation given by

T R U E i f P ( E s

FALSE if P <£ s

(for P G Var). A routine induction now shows that a is a model of (all the
formulas in) s. This makes use of the fact that for $ G S the implications of
the preservation properties are equivalences. Thus we have the following.

1.5 THEOREM. Each $ G CON has a model

Finally we can achieve the desired completeness result.

1.6 THEOREM. (Completeness) For each set of formulas $ and formula (f> the
equivalence

$ h (p <£> $ \= (j)

holds.

Proof. The implication (=>) is soundness, so it suffices to prove (<=). Thus
suppose $ \= (f>. Then $ U {->(/)} has no model and hence Theorem 1.5 gives

$ U {-.0} i CON.

Thus

and hence the Deduction Property gives

$ h {p<t> -> _L)

which (with an appropriate axiom) gives

$ h (̂ _L -> 0).

Finally, since $ h -»_L, we have <£ h 0, as required. •
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1.6. EXERCISES 11

1.6 Exercises

1.1 Constructing formal derivations can be quite tricky.

(a) Using only the logical axioms (A:, s), exhibit witnessing deductions for
each of the following.

(ii) h ("0 —• <f>). —•. {9 —• I/J) —> (6 —• (f))

(iii) \~ 9 —> (ip —• <fi). —>. ip —> (6 —> (/))

(iv) h (6 —•» ip). —>. (-0 —> (j>) —> (9 —>• <j>)

(v ) h (» - > (<9 - * ^ ) ) -+ (6 -+ip)

What are the lengths of these various deductions?

(b) Use the Deduction Property to verify (i - v).

1.2 A set $ of formulas is said to be finitely satisfiable if each finite subset of
$ has a model. Let CON be the set of all finitely satisfiable sets of formulas.
Show that CON has the closure properties of Section 1.5, and hence prove
the compactness theorem, namely that each finitely satisfiable set of formulas
is satisfiable.

1.3 Let P,Q, and R be three finite, pairwise disjoint sets of variables. Let <j>
be a formula built up from P U Q, and let ip be a formula built up from Q U R.
Suppose that

is a tautology.
Let II and E be, respectively, the sets of all assignments

P >2 , R >2

where 2 is the truth object. Note that II and E are finite. For each ?r G II and
a G E let

be the result of replacing each P G P by n(P) and each R G R by <r(R). Let

(so that A and p depend only on Q).

(a) Show that
(f> —• A , A —> p , p —• ip

are tautologies.
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12 CHAPTER 1. SURVEY OF PROPOSITIONAL LOGIC

(b) Show that for each formula 6 built up from Q, if both

are tautologies, then
X-^9 , 6-> p

are also tautologies.

These provide an interpolation result for propositional logic.
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Chapter 2

The modal language

2.1 Introduction

The propositional modal language is an extension of the pure propositional
language formed by adding a battery of new 1-ary connectives (known infor-
mally as box connectives). Originally there was just one new connective • ,
however for many purposes it is necessary to add several (possibly infinitely
many) such connectives [«], one for each element i of an index set / . Thus
there are many possible modal languages, one for each index set / . The syntax,
semantics, and proof systems associated with modal languages are designed to
subsume those of the proposition language, in fact, propositional logic can be
regarded as the extreme version of modal logic where 7 = 0.

The element i of I are called labels and I itself is called the signature of
the modal language. Thus two languages are identical precisely when they
have the same signature. (We are never going to consider how one language
may be be translated into another, so we need not worry about comparison of
signatures.)

Unlike the propositional connectives ->, —>, A, V,T, and _L, the box connec-
tives [i] do not have a fixed interpretation. For each formula (j) (of the modal
language) we may use [t] to obtain a new formula

[<]</» (2.1)

This may be read in several ways, and different readings suggest different
semant ics and proof systems.

In t h e original work on moda l logic, there was jus t one box connective (i.e.
7 was a s ingleton) , and the compound formula (2.1) was read variously as

4> is necessary,
(j) is obligatory,
(f> is known,

and later other readings such as

</> is provable (in some formal system of arithmetic)

13
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14 CHAPTER 2. THE MODAL LANGUAGE

were considered. A binary version of modal logic (called tense logic) has just
two labels

+ (for future) and — (for past).

We may then read

as
(j) is and always will be <j> is and always was.

In these two readings, it is seen quite clearly that [+] and [-] are intended as
kinds of universal quantifiers over time.

More recently modal languages have been used to analyse the behaviour of
computer programs and the state transitions of (finite) automata. It is in these
applications where many different labels may be required. (In some cases these
applications may also require a further enrichment of this modal language, but
we won't be dealing with these applications in this book.)

Observe that for each of the above readings there is also a dual complement
reading. Thus in the monomodal cases we have

(j) is possible,
(j) is permissible ,

- | 0 is unknown,

or
(p is consistent (with some formal system of arithmetic)

and in the bimodal (tense) case we have

<fr will be (j) was

(at least once in the future) (at least once in the past)

To handle these readings let

<i>0 abbreviate -«\j]-^4>.

We may then check that each reading of [i]0 produces (via the dual comple-
ment) a reading of <*>0. All the required properties of <S>4> (which we read
informally as 'diamond 0') can be deduced from those of {_(]</>. It is also pos-
sible to introduce <t> as a new atomic primitive. There are various arguments
for and against these two approaches (abbreviation .v. primitive), and the
differences are most acute when dealing with proof systems. However, these
hardly matter in this book, so I have taken the approach which involves the
minimum amount of work, namely to treat <i> as an abbreviation.

As suggested by the above readings, there is a strong analogy between

the connective [*] and the quantifier V
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2.2. THE LANGUAGE DEFINED 15

and between

the connective <i> and the quantifier 3.

The analogy will be made precise in Chapter 4 (when we describe the semantics
of [t] and <i>). However, you should always keep the analogy in mind; it will
help you understand many things.

2.2 The language defined

Let / be some fixed signature (i.e. indexing set of labels). The primitive
symbols of the modal language with this signature are:

• The elements P of a fixed countable set Var of variables;

• The propositional connectives

T, J_, -., ->, A, V

of arity 0, 0, 1, 2, 2, and 2, respectively;

• The box connectives

M
one for each label i e /;

together with the punctuation symbols ( and ). The formulas of this language
are then constructed in the expected way.

2.1 DEFINITION. The formulas of the language with signature / are obtained
recursively using the following clauses.

atomic Each variable P G Var and each constant T and _L is a formula.

propositional For all formulas 0, ip, (/> each of

^ , (0^V) , (Or.^) , (0VT/O

is a formula.

modal For each formula (f> and label z,

[i]4>

is a formula.

Let Form be the set of all formulas. •
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16 CHAPTER 2. THE MODAL LANGUAGE

Note that (as with the propositional language) the precise size of Var has
not been specified. The most natural case is to take Var to be countably
infinite, however, for some purposes (such as decidability matters) we may
want Var to be finite. There is even a use for the case Var = 0 e.g. in the
analysis of concurrency. (The case where Var is uncountably infinite has some
interest.)

When displaying formulas we will attempt to make them easier to read
by the use of various conventions (such as the judicious omission of brackets).
Also as suggested above we let

<O0 abbreviate -> P*!"^-

2.3 Some particular formulas

Several particular formulas (or rather shapes of formulas) play a prominent
role in modal logic. In this section we gather together the majority of these
shapes.

First some shapes which are concerned with just one label. In such circum-
stances we usually omit the label and write

• 0 for [t]0 and <Q>0 for <*>0.

This will help prevent displayed formulas from becoming cluttered with un-
necessary symbols.

The first batch of shapes have names most of which are used for historical
reasons (but now have rather limited significance). Thus, for an arbitrary
formula 0, let D(0), T(0), . . . , M(0) be as follows:

4(0)
5(0)
P(0)

O

If we use two or more labels then we get a greater variety of formulas. For
instance, shapes D, B, 5 and G can be generalized as follows:
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2.4. SUBSTITUTION 17

Various other shapes will be important at one time or another, especially
when particular applications are under consideration.

2.4 Substitution

Substitution is an important aspect of formal languages which, superficially, is
easy to understand, but which has many pitfalls (down which many an author
has disappeared). Most problems occur when there are both free and bound
variables around (such as in the predicate calculus or the A-calculus) but even
in free variable systems such as the ones considered in this book, it is not
entirely straight forward.

Consider a formula </> built up from the variables P i , . . . , Pn, that is, the
only variables occurring in </> are amongst the ones listed. Suppose also that
TTI, . . . , 7rn is a list of formulas matching the list of variables. It is intuitively
clear what we mean by the formula obtained from <j> by simultaneously replac-
ing Pi by TTI, P2 by TT2, . . . , Pn by ?rn. The resulting formula we may write
as

4>[Pl := *"1, ?2 := 7T2, . . . , Pn '= 7Tn].

(There are also several other equally cumbersome and uninformative notations
in common use.) For example, let P and Q be distinct variables and let tp be

(P - Q).

Then, for formulas A and fi,

A,Q:=/x] is (A - »).

Even such simple examples can cause trouble. For instance, what happens if
A and \i also contain P and Q, and how do we handle iterated substitutions?
Before you continue you should make sure you know why the two formulas

:= (Q - P),Q := P]
:= (Q - P), Q := Q)[P := P, Q := P]

are
((Q^P)->P) and ((P^P)^P)

respectively.
The great majority of textbooks leave the notion of substitutions as an 'in-

tuitively obvious' operation (and many don't consider it at all). Unfortunately
there are one or two places where a more precise knowledge is required, and for
these the only safe way is to give a formal definition. (This, of course, requires
also that the definition is correct.)

There are several slightly different ways of handling substitution. The one
described below is chosen because of its similarity with the application of a
valuation (which we look at in Chapter 4).
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18 CHAPTER 2. THE MODAL LANGUAGE

2.2 DEFINITION. A substitution is a function

a : Var > Form

Let Sub be the set of all such substitutions. •

Thus a particular substitution a assigns to each variable P a formula cr(P).
We may then use a to modify any formula <f) by replacing each variable P
occurring in (j> by cr(P). This replacement must be done simultaneously for all
variables. Let us write <jf for the result of applying the substitution a to (p.
For example, if

a(P) = X , a(Q) = fi

then
{P-^QT , (A-*M).

This construction produces an operation

Form x Sub > Form
<\) , a i > <j)a.

with the following formal definition.

2.3 DEFINITION. Let a G Sub. For each formula <\> the substitution instance
<jf is defined by recursion on 0 using the following clauses.

(Const) For the constants
Ta = T , J_a = ±.

(Var) For each variable P

(-i) For each formula 4> = ->0

(A, V, —») For each formula 0, ip

(OAipy = (^Af)
{ovipy = (e<Tvtp(T)

(i) For each label i and formula (j)

where [«] is the appropriate box connective.
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2.5. TWO REMARKS 19

2.5 Two remarks

Every modal language has a modal-free part consisting of all the formulas
which may be constructed without the use of a box (or diamond) symbol.
These formulas are precisely the formulas of the (modal-free) propositional
language of Chapter 1. Amongst these modal-free formulas we find the tau-
tologies (i.e. those formulas which are true under all 2-valuations).

Given a modal-free formula <\> and a substitution <r, we may apply a to (j)
to obtain a modal formula <jf which, of course, may no longer be modal-free.
When (j) is a tautology we say <\f is an instance of a tautology or sometimes,
rather loosely, simply a tautology. When we come to deal with the semantics
of modal formulas (in Chapter 4) we will see that such generalized tautologies
hold in all modal semantic situations.

Since formulas are constructed recursively on their complexity, many proofs
about them proceed by induction on this complexity. For some of these proofs
the notion of the set T((f>) of subformulas of (j) is useful. This set is defined by:

(Const) For the constants

r(T) = {T} , r(±)

(Var) For each variable P

T{P) = {P}.

(-») For each formula </> = -»0

() () u

(A, V, —>) For each formula (p = Q *tp where * is a binary connective

r(<A) = r{6) u r w ) u {0}.

(i) For each label i and formula <j) = [f\0

r(0) = r(9) u {0}.

In particular, note that (ft G F(0) for all (p.

2.6 Exercises

2.1 Many properties of formulas 0 are defined by recursion on the complexity
of 0, and then proof about these properties are achieved by induction on this
complexity. For instance, with each formula 0 we may associate three sets

Var(<t>) , Pos{$) , Neg{<f>)
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20 CHAPTER 2. THE MODAL LANGUAGE

of variables using the following clauses.

-L,T
P
-10

0Aip
0 V ^
0 - > ^

[00

0

Var(0)
Var(0) U Var(i))
Var(0) U Var(^)
Var(0) U Var(ip)

Var(9)

Pos(<t>)
0

{P}
Neg(6)

Pos(6) U Pos (»
Pos(0) U Posft/O
Nep(0) U Pos{ip)

Pos(0)

Neg{<P)

0
0

Pos(0)
Neg(0) U Neg(ip)
Neg(0) U TVep(̂ )
Pos(0) U TVe^(^)

Neg(0)

(a) Show that for each formula <\> we have

Var((j)) = Pos((t))UNeg((t))

and find an example with Pos((/>) D Neg(4>) / 0.

(b) Give recursive definitions of the two set

Pos+((f)) = Var-Neg(<t)) , Neg+(<t>) = Var-Pos{(p)

where Var is the set of all variables.

2.2 For a given variable P, consider the four formulas

0! := P , (/,2 := ^ P , (/,3 := -,p _> P , 04 := P _• -,p.

Compute 0,[P := 0j] for all 1 < i, j < 4.

2.3 For distinct variables P and Q let

0:=P , ^ : = Q , </>:=P-+Q.

For arbitrary formulas p and a compute

(a) cf>{P:=iP,Q:=e}[Q:=p,P:=a}

(b) 4>\P := W := P, P •= <r],Q •= 9[Q := p, F := a}}

showing that the resulting formulas are the same.

2.4 Let a and r be a pair of substitutions which agree on the variables occur-
ring in a given formula 0. Show that (jf = 4>T.

2.5 For substitutions a and r let r • a be the substitution given by

( r . a ) ( P ) = (a(P)Y

for all variables P.
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2.6. EXERCISES 21

(a) Show that

yry = p-
holds for all formulas 0.

(b) Show that
(r • a) • p — r • (a • p)

hold for all substitutions p,a,r.

2.6 Make sure you understand the notion of 'subformula'.

(a) For a variable P, write out T(L(P)).

(b) Show that

(for arbitrary formulas i) and (/)).
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Part II

Transition structures and semantics

This part introduces and develops the Kripke style semantics for
modal languages.

The supporting structures for this semantics, here called labelled
transition systems but sometimes called frames of Kripke structures,
are described in Chapter 3. Then in Chapter 4 these structures are
enriched by valuations which enable us to give the semantics of the
languge (relative to an arbitrary valued structure). The semantics is
given in terms of what is sometimes called a forcing relation. The
concepts introduced in these two chapters are the most important in
the whole book.

This Kripke (or forcing) semantics provides a link between the
structures and the language, and we find that many property of thses
structures can be captured by appropriate modal formulas. This idea,
which is known as correspondence theory, is introduced and exempli-
fied in Chapter 5. Chapter 6 is devoted to the proof of a correspon-
dence result which covers many, but not all, of the cases.

23
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Chapter 3

Labelled transition structures

3.1 Introduction

The central concept of this book is that of a labelled transition structure or, for
brevity, simply a structure. These are the relational structures used to support
the standard semantics of polymodal languages. In their monomodal form they
are known as Kripke structures or frames (because of their supporting role).
The introduction of these structures into modal logic around 1960 brought
about a considerable amount of clarification and insight, and stimulated a
rapid development of the subject. The use of these structures is a powerful
tool and elevates the subject above the rather tedious symbol shuffling and
philosophical ramblings that used to be its forte.

However, these structures are not just the tools of modal logic. They occur
naturally in many parts of mathematics and computer science. For instance,
partial orderings, equivalence relations, graphs, automata, and process alge-
bras all give examples of these transition structures. This points to a true
perspective of the relationship between modal languages and their semantic
structures.

The objective of modal logic is not an analysis of modal languages; it is not
the study of certain formal systems and the relationships between these; it is
not the construction of different proof styles and rules of inference, etc: these
are merely techniques developed to help the practitioner towards his central
aim. The main objective of modal logic is, no more and no less, the study of
labelled transition structures. The modal language and all its attachments is
there simply to help out.

3.1 DEFINITION. Let / be a non-empty set. A labelled transition structure of
signature / is a relational structure

A= (A, A)
where A is a non-empty set and

A = (-1+ | i 6 / )

25
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26 CHAPTER 3. LABELLED TRANSITION STRUCTURES

is an /-indexed family of binary relations ——> on A I

We will more often than not refer to a labelled transition structure as
simply as a structure; this will save a bit of time and space.

For elements a and b of the structure A (i.e. members of the carrying set
A) we write

to indicate that a and b stand in the relation —1-+. In certain situations this
notation can be rather cumbersome, so we also write

to convey precisely the same information. In particular, you should note how
the position of the two elements have been interchanged; we will later make
good use of this interchange.

In situations where we are concerned with just one of the distinguished
relations, we will drop the affixed label i and write simply

a —> b or b -< a. (3.1)

In particular we use this streamlined notation in the monomodal case, i.e. the
case where the signature / is a singleton. In this case structures are sometimes
called frames, the elements are called possible worlds, and the distinguish re-
lation is known as the accessibility relation. When (3.1) holds we say world b
is accessible from world a, or that a can see b.

It is often useful to think of a labelled transition structure (of a general
signature) as a description of the possible states, or configurations, of a ma-
chine. Each element corresponds to a state of the machine, and each label
corresponds to a possible external influence on the machine. We then read

as:

When the machine is in a state a, a possible result of external
influence i is a change to state b.

Note that the influence i need not have a unique effect on state a. There may
be distinct states b and c with

in which case influence i will move the machine from state a to state b or state
c (or possibly other states) in an indeterminate fashion. When this is not the
case we have a deterministic machine.
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3.2. SOME EXAMPLES 27

3.2 DEFINITION. The structure A is i-deterministic (for a label i) if for all
elements a,x,y

a
a

x = y

The structure is deterministic if it is z-deterministic for all labels i. •

Observe that even when A is deterministic, for a given element a and label
i, there need not be an element b with b -<i a. There can, however, be no more
than one such element.

3.2 Some examples

Let us look at some simple examples of labelled transition structures.
Consider first the possible structures of signature / on the 1-element set

{*}. For each label i we need to know whether or not

* - U * .

Thus we see that these structures are in bijective correspondence with the
subsets of / .

Next consider the possible structures on a 2-element set. For each ordered
pair a, b of elements and each label i we need to know whether or not

This can generate quite a lot of structures. For instance, with just two la-
bels there are 28 such structures. However, not all of these are isomorphically
distinct, for swapping the two elements may produce a structure that is essen-
tially the same as another. You may like to list all of these structures and pick
out the ones that are essentially different up to isomorphism, (then again, you
may not).

Suppose there is just one label and consider the 5-element structure

where no element is a reflexive point. Notice that there are infinite paths going
through this structure, all of these pass through the bottom right element
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28 CHAPTER 3. LABELLED TRANSITION STRUCTURES

infinitely often, may begin at the top left element otherwise will not pass
through that element, and will not pass through the bottom left element.

The set N of natural numbers carries many different transition relations.
For instance, we may let

x —> y

mean any of
x <y , x <y , x > y , x>y

y = x + 1, y <x + l, \ x - y \<2

to obtain seven such relations. All of these will be used later to illustrate
various facets of modal logic.

In the next section we will see how a labelled transition structure can be
converted into a different, but equivalent, kind of structure called a modal
algebra. For many purposes these algebras are easier to deal with but are not
absolutely necessary. Modal algebras are introduced now because, logically,
this is where they should be. However, the benefits of them are not needed
until quite a bit later so, for pedagogical purposes you may want to skip the
rest of this chapter and go straight to Chapter 4 . Of course, this will mean
you have to return to this chapter at a later time.

3.3 Modal algebras

There is a different way of looking at structures (transition structures) which
is sometimes more convenient. We will give a construction which converts
each structure into an enriched boolean algebra which for many applications
is easier to work with.

Thus, fix a structure A (of signature /) and consider the power set VA of
the carrying set A of A. The elements of VA are all the subsets of A (including
the empty set 0 and A itself). These subsets X, Y, Z,... are partially ordered
by inclusion

X CY

and can be combined by union, intersection, and complementation

XuY , XC\Y , -nX = A-X

to form new subsets. Thus we may view VA as a boolean algebra.
We enrich this algebra VA by a family of operations [t], one for each label

i. The operation [*] is obtained in a predetermined fashion from the relation
—>. The resulting algebra

(VA, ( [•] 11 € /))

is called the modal algebra induced by A.
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3.3. MODAL ALGEBRAS 29

For each subset X C A, the set [ 0 ^ consists precisely of those elements
a G A such that every elements x of A with a —^ x is automatically in X. If
we use the alternative notation '-<»' the definition can be given succinctly as

a G \j]X & (Vx -<> a)[x G X] (3.2)

Here the right hand side is an abbreviated form of

(\/x)[x-<i a ^ x e X]

where the quantified variable x ranges over A. Let us look at some simple
properties of this operation.

3.3 PROPOSITION. The operation [i] satisfies

U]A = A,

is monotone, and satisfies

U](xnY)= U]xn U]Y

for allX,Y eVA.

Proof. The first identity is trivial. For the monotone property, if X C Y
then, for each a £ A we have

a G [i]X => (Vx -<i a)[x G X]

=» (Vx -<* a)[x eY] =• ae [i]Y

so that \j]X C [i]y.
For the second identity observe that, for arbitrary I , F G VA, monotonic-

ity gives

[i](XnY)c

Conversely, for arbitrary a G A,

a G [i]A" fl [ i]y ^ ae [i]X and a G

< and
[ (Vx ^i a)[x G y]

(Vx -<j a)[x G X and
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30 CHAPTER 3. LABELLED TRANSITION STRUCTURES

as required. •

In general the operation [t] has no other properties beyond those suggested
by Proposition 3.3 unless the parent relation —̂-> is restricted in some way. For
instance consider the 2-element set

A = {u,v}

furnished with the relation -< where

u -< v -< v

but no other pairs satisfy -<. Then VA has boolean structure

A

U V

where

and we easily check that

In particular we see that

and

3.4 Various correspondences

For an arbitrary structure A, some properties of the operation • correspond
precisely to those of the parent relation -<. We will describe some of these, but
to do this we need some terminology.

We assume known the properties of reflexivity and transitivity of a relation.
Also, we say the relation -< is pathetic if

•0= •!/=

•0/0

v)^ [juu \jv.

x -< a x = a

(for all x, a G A); and we say -< is dense if for each a, b G A with b -< a, there
is some x G A with b -< x -< a. Note that every reflexive relation is dense, and
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3.4. VARIOUS CORRESPONDENCES 31

every pathetic relation is transitive. We say the operation Q is deflationary
or inflationary if, for each X G VA we have, respectively,

• * a , x c •*•
We say Q is nearly deflationary or nearly inflationary if, for each I C A w e
have, respectively

Clearly, every deflationary operation is nearly deflationary and every inflation-
ary operation is nearly inflationary.

At several places we will need to consider iterated applications of opera-
tions, and for this some abbreviations are useful. We write

• 2 * for

so the two nearly properties become

• 2 * C [JX ,

How do these various properties relate to each other? They come in equiv-
alence pairs.

3.4 PROPOSITION. In the list

Reflexive Deflationary
Transitive Nearly inflationary
Pathetic Inflationary
Dense Nearly deflationary

the horizontal pairs of properties correspond, that is, -< has a property precisely
when Q has the paired property.

Proof. Suppose first that -< is reflexive and consider any situation

ae

(where a G A and X C A). Then, for all x £ A,

x -< a => x e X.

But (since -< is reflexive) x = a satisfies the hypothesis of this implication, so
x — a satisfies the conclusion. Thus a G X. This shows that Q X C X, i.e.
that n is deflationary.

Conversely, suppose that • is deflationary and, for a given a G A, set

X = {x G A | x -< a}.
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32 CHAPTER 3. LABELLED TRANSITION STRUCTURES

Then, by construction, a G O X , so that (since Q X C X) we have a G X
and hence a -< a. Thus -< is reflexive.

The other three equivalences are verified in a similar fashion.
For instance, suppose that -< is dense and consider any

ae U2x

(for a G A and X C A). To show that a £ \^X (and hence that Q is nearly
deflationary) consider any x -< a. We require x G X. But -< is dense, so there
is some y G A with x -< y -< a. Then, with Y = [ ] J , we have a G d l ^ , so
that y G Y = C]X, and hence x G X, as required.

Conversely, suppose that Q] is nearly dense and, for a given a G A, let F
be the subset of A given by

y G y *» (3a:)[2/ -< a; -< a].

Then, by construction a € \^]2Y and hence (since Q is nearly deflationary)
a G C]y, so that (by construction of • )

b ^ a => b eY ^> (3x)[6 -< x -< a]

which verifies the required density property. •

It is worth remembering here that a topological interior operation on VA
is an operation Q which is deflationary and idempotent and satisfies the
two properties of Proposition 3.3. In the presence of the deflationary property,
idempotency is equivalent to being nearly inflationary. Thus topological spaces
arise from monomodal structures

A = (A, —)

where —• is a reflexive and transitive relation (i.e. a pre-order). This obser-
vation indicates how modal logic has a much greater depth than modal-free
propositional logic.

3.5 The diamond operation

Take another look at the equivalence (3.2) defining [*] from -<j. Notice there is
a universal quantifier on the right hand side. What would happen if we changed
this to an existential quantifier? Thus suppose we define the operation <i> by

a G <t>X & (3x -<i a)[x G X]

(for a G A and X C A). How are <i> and [/] related? The answer should be
obvious to you.
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3.5. THE DIAMOND OPERATION 33

Recall that VA carries a complementation operation. Let us denote this
by '->' so that, for a G A and X C A,

This operation is an involution, i.e.

(for all X e VA).

3.5 PROPOSITION. The two operations

H , «>
are dual complements, that is

holds for all X C A.

Proof. We may omit the label i (since there is no other one involved). It
suffices to recall how negation and quantifiers interact. In particular the three
expressions

-i(Vx)[x -<: a => x G X]
(3x)-\x -< a => x G X]

(3x)[x -< a A x i X]

are logically equivalent. Thus, for a G A and I C i , we have

ae^ • * <£> -.(Vx -< a)[x G X]
^ (3x -< a)[x e-iX] <* ae <>-X

which is the required result. •

Notice how the symbol '-•' has been used in two different ways in this
proof. On the one hand it has been used for the complementation operation
on VA and, on the other, for the informal logical connective 'not'. It is precisely
because these two notions match exactly that enables us to overload the symbol
'->', and so expose the reason behind Proposition 3.5.

Some properties of the relation -< are best expressed using the operation
Q rather than Q , and some properties require both. For instance, let us
look at determinism (as introduced in Definition 3.2).

3.6 PROPOSITION. The relation -< is deterministic precisely when

Ox c
holds for all X C A.
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34 CHAPTER 3. LABELLED TRANSITION STRUCTURES

Proof. Suppose first that -< is deterministic and situation consider any

ae

(for some a € A and X C A). Then, by definition of <^, there is some b G A
with

b -< a , b G X.

But then, for each x € A, since -< is deterministic,

x -< a => x — b => x E X

so that a G \3X, as required.

Conversely, consider any pair of elements a, b with

b -< a.

Then, with X = {6}, we have

a e Ox C D ^

(where here the local hypothesis has been invoked). This gives

x -< a => x € X =̂> x = b

(for x 6 i ) , and hence -< is deterministic. •

In due course we will see many other pairs of corresponding properties.

3.6 The structure regained

We have seen how every transition structure produces a modal algebra (of the
same signature). This passage from structure to algebra does not lose any
information, as the following result shows.

3.7 LEMMA. For all a,b e A

b-<a & (VX)[a G • * =* b G X]

(where X ranges over VA). Thus the operation -< can be retrieved from the
operation Q on VA.

Proof. The implication => follows from the definition of Q . Conversely,
suppose the right hand condition holds and consider the set

X = {x G A | x -< a}.
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3.7. EXERCISES 35

Then, by construction, we have a G E]X, and hence b £ X, to give 6 -< a, as
required. •

As a final remark, observe how the introduction of these modal algebras
opens up the possibility of a more general approach. The power set VA is a
particular kind of boolean algebra, so we could, if required, consider general
boolean algebras enriched by suitable operations. These more general modal
algebras become necessary in later, more delicate, parts of modal logic; but
they are barely required in this book.

3.7 Exercises

3.1 Let A = {u,v} where u and v are distinct elements and consider the
power set algebra VA.

V = {v}

The set A carries 16 different transition relations corresponding to 16 different
operations on VA. These are listed in the following table. In the list of
transition structures we use the convention

o = non-reflexive element , • = reflexive element.

The list of modal algebras gives the value of [ ] X below each set X G {0, £/, V}.
Verify that this list is correct.
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36 CHAPTER 3. LABELLED TRANSITION STRUCTURES

Structure

(1)
(2)
(3)
(4)
(5)
(6)
(7)
(8)
(9)
(10)
(11)
(12)
(13)
(14)
(15)
(16)

Note that the pairs (2,3), (5,6), (7,10), (8,9), (11,12), and (14,15) are isomor-
phic (via a swap of u and v). Thus the list contains only 10 essentially different
transition structures.

3.2 Consider the set A = {u,v,w} of three distinct elements. Show that
A carries 256 different transition relations, although some of the resulting
structures are isomorphic (via a permutation of A).

3.3 Let A be a monomodal transition structure with associated diamond op-
eration Q on VA. Show that ^ is monotone and satisfies

o
o

•

0

Q

o
•

o

^ o

Algebra

•

17
V
0
[/
V
t/
0
0

0
0
0
0
0
0

A
U
A
U
A
V
U
0
A
V

u
0
V
0
V
0

V

u
A
U
A
0
V
0
y
C/
U
0
0

for all X,Y G PA.

3.4 Let A be a monomodal structure whose associated transition relation is
reflexive and symmetric.

(a) Show that

cxc DO* c
(ii) • < > • * =
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3.7. EXERCISES 37

for each X G VA.

(b) Show also that Q need not be idempotent.

3.5 For an arbitrary set A let [•] be an operation on A which is monotone
and satisfies

[•U = A , [.](*•ny) = Hxn [.]y
for all X,Y G PA. Let —• be the transition relation on A given by

a —y b & (VX G PA) [a G [ • ]* => 6 G X]

and let • be the modal operation on VA induced by —•.

(i) Show that [ • ]* C n ^ holds for all X G VA.

(ii) Show that the two operations are the same precisely when

holds for all X C PA.

(iii) Give an example where Q and [•] are not the same.
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Chapter 4

Valuation and satisfaction

4.1 Introduction

For each signature / we have now defined two quite different entities; the poly-
modal language of signature / , and the class of structures (labelled transition
structures) of signature / . These two entities must now be made to interact.
Thus the structures will be made to support a semantics for the language, or,
equivalently, the language will be used to describe properties of structures.

The polymodal language has the usual propositional facilities together with
a family of new 1-ary connectives [t], one for each label i. We now wish to
evaluate each formula of this language, i.e. determine whether or not a formula
cj) is TRUE or FALSE. Of course, this can not be done in isolation, we need to
work in an appropriate context. To determine the truth value of (f> we need
three pieces of information together with an agreed procedure for using the
information.

1. We need to know the truth values of the variables appearing in 4>. As in the
propositional case this information will be conveyed by a valuation, how-
ever, these modal valuations are more complicated than the propositional
versions.

2. We need to know how to handle the propositional connectives. This will be
done in exactly the same way as the propositional language (i.e. using
the defining truth tables of the connectives). In this sense, modal logic
subsumes propositional logic.

3. We need to know how to handle the modal connectives [t]. This will be
done by working relative to a given structure A. The relation A of this
structure will control the connective \j]. The precise way this is done
will be described in due course.

Thus, we are going to define a relation

(A, a, a) Ih (j) (4.1)

39
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40 CHAPTER 4. VALUATION AND SATISFACTION

between

structures A , valuations a , elements a of A , and formulas 4>.

This relation may be read as:

Under the circumstances determined by (A, a, a), the formula 4> is
forced to be true.

As can be expected, this relation (4.1) is defined by recursion on the complexity
of 0. In this recursion, the two parameters A and a are held fixed throughout,
but the parameter a must be allowed to vary through all elements of A.

In the majority of places where we use this satisfaction relation, we may
suppress the parameters A and a and abbreviate (4.1) to

a Ih </>.

We may also read this as
a forces <\>

this saves quite a bit of space (and mental breath) and allows us to concentrate
on the important point, namely how the element a regards the truth status of
(j). In circumstances where it seems helpful or will avoid misunderstandings,
we will use the expanded form (4.1).

What is the appropriate notion of a model valuation of a? The information
that a must provide is, for each variable P, at which elements of the supporting
structure A is P regarded as TRUE, and at which elements is P regarded as
FALSE. This information is supplied in the following fashion.

4.1 DEFINITION. A valuation a o n a structure is an assignment

a : Var > VA

from variables P to subsets a(P) of A. The pair (A, a) is then a valued
structure. •

The idea here is that the variable P is regarded as TRUE at the element
a precisely when a G a(P). This provides the base case in the definition of
(4.1), namely

a Ih P & ae a(P).

The recursion steps across the propositional connectives are the obvious ones,
so all that remains (to complete the definition of (4.1)) is to describe how to
handle

a Ih [i](t)

for a label i and formula <\>. Before we do this (in the next section) it is
worthwhile looking at the nature of the structures involved.
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4.2. THE BASIC SATISFACTION RELATION 41

For each signature / we have introduced three different kinds of associated
structures. Firstly, we have the unadorned structures A, i.e. the labelled tran-
sition structures described in Chapter 3. Each such structure can be enriched
by a valuation a to form a valued structure (A, a); and then we may distin-
guish a particular element a to form a pointed valued structure (A, a, a). It is
important not to confuse these three different kinds. We can not say that one
kind is more important than the others; all three kinds have a role to play.

4.2 The basic satisfaction relation

So how do we handle the passage across a box [i]? To determine whether or
not

a Ih \_i](j)

holds we must survey all the elements x with a —x-+ x and for each such x
determine whether or not

x Ih <f>

holds. Thus, the full and precise definition of Ih is as follows.

4.2 DEFINITION. Let (A, a) be a given valued structure. The relation

a Ih 0

between elements a of A and formulas (f) is defined by recursion on 4> (with
variations of the parameter a) using the following clauses.

(Const) For the constants

a Ih T , not [a Ih _L].

(Var) For each variable P
a Ih P & a£ a(P).

(-<) For each formula 0
a Ih -10 & not [a Ih 0].

(A, V, —•) For all formulas 0, ip

a Ih (0 A rp) & a Ih 0 and a Ih ^
a Ih (0VV) <^ a Ih (9 or a Ih <tp

a Ih (0 —• i/j) o a Ih ip whenever a Ih 0.

(i) For each label i and formula </>

a Ih [ i]0 <^ (Vx -<i a)[x Ih 0]

where the quantified variable x ranges over A (the carrying set o
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42 CHAPTER 4. VALUATION AND SATISFACTION

The right hand side of the equivalence in clause (i) is an abbreviated version
of

(Vx)[x -<i a =>• x Ih </>].

The condensed version will prove to be very convenient in many computations.
In Section 4.1 we gave the formal reading of (4.1) together with a suggested

shortening 'a forces <j>\ For variety we will also read (4.1) as

4> is valid at a,
<j) holds at a,

(A, a, a) satisfies </>,
(.4, a, a) models (/>,

or in various other similar ways.
Observe that each pointed valued structure (A, a, a) gives us a 2-valuation

va where, for a variable P ,

T R U E if a e a(P)

FALSE if a <£ a(P).

We then see that for each propositional (i.e. box-free) formula 0,

a Ih 0 <£> \<t>\Va — T R U E

where, of course, \-\Ua is the assignment induced by the 2-valuation va as
constructed in Chapter 1. In particular we obtain the following.

4.3 PROPOSITION. If (f) is a propositional tautology then 0 is satisfied by
every pointed valued structure.

A3 Some examples

The relation Ih is probably the single most important notion in the whole
of this book (and, in fact, the whole of modal logic). It is therefore worth
spending some time looking at particular examples to help us develop a feel
for the relation.

Consider the 4-element monomodal structure

d

where no element is reflexive. Consider also any valuation a with

a(P) = {a,c}
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4.3. SOME EXAMPLES 43

for some variable P. Thus

a Ih P , b Ih -iP , c Ih P , d Ih -.P.

We also see that

a ih n ^ p , & ih

for the only element x with, respectively

a — • x , 6 — • x , c — • x

is
x — b , x — c , x = a.

Next we see that

For instance, to verify the first we must show that for all pairs x, y with

a — • x —> y

we have y Ih P. But the only such pair is x = b and y = c, so we are done. A
similar argument verifies the other two cases.

The element d is slightly more interesting. If we develop all the paths
starting from d then we get

c - a
from which we find that

etc.

Notice that the only path of length 3 starting from a is

a — • b — • c —> a.

Thus, for any formula 0,

a Ih •(/> <^ 6 Ih 0
a Ih D 2 0 ^ c It- 0
a Ih D 3 0 ^ a IH 0
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44 CHAPTER 4. VALUATION AND SATISFACTION

so that
a Ih (DV^0).

For similar reasons we see that \Z\3<t> <-• <t> a l s o holds at b and c. Furthermore
this argument is valid no matter which valuation is involved.

A similar, but slightly more complicated argument shows that

d ih (DV<-> n^)
and again this is independent of the valuation involved. This shows that the
formula \Z\A<t> <-• O 0 holds at every element of A no matter which valuation
is carried. In the notation introduced later (in the next section), this shows
that

A \hu n v ~ •</>•
As explained in Chapter 2, the diamond <*> may be introduced into the

polymodal language as an abbreviation in the sense that, for each formula (j)

<X><t> abbreviates -< [*]"•</>•

It is instructive to see how the forcing relation Ih handles this. The result
shouldn't be a surprise.

4.4 PROPOSITION. Let (A, a) be a valued structure. Then the equivalence

a Ih <i>(/) & (3x -<i a)[x Ih (j)}

holds for all labels i, elements a, and formulas (/>.

Proof. We use the standard manipulation of quantifiers. Using 'V for both
the formal and the informal negation we have, applying the appropriate clauses
of Definition 4.2

a Ih <i>0 & a Ih -i [»]-.<£
& -.[a It- [*]-.<£]
& ^(Vx -<i a)[x Ih -10]
<^ (3x -<i a)-\x II—>0] <£> (3a; -<i a)[x Ih </>]

as required. •

It is worth comparing the equivalence of Proposition 4.4 with clause (i) of
Definition 4.2. There are many similarities between the box connective Q and
the universal quantifier V, and between the diamond connective <(̂ > and the
existential quantifier 3. Once this has been grasped, many of the computations
of modal logic become almost routine. For instance, it is easy to check that

a Ih M [i]0 & (Vx ^ a)(\fy ^ x)[y Ih 0]
a Ih [i] O>0 <^ (Va; -<t a)(3y -<, x)[y Ih 0]
a Ih <i> [ i ]0 ^ (3x -<i a)(Vj/ ^ x)[y Ih 0]
a Ih <i>O>0 <^ (3x -<i a)(3y ^ a:)[y Ih 0].

Downloaded from University Publishing Online. This is copyrighted material
IP139.153.14.250 on Tue Jan 24 04:28:32 GMT 2012.

http://dx.doi.org/10.1017/CBO9780511983382.007



4.3. SOME EXAMPLES 45

There are several particular valuations which ensure that some simple for-
mulas are valid. For instance, for a given element a of the structure A and for
a given variable P, consider any valuation a such that a(P) = {a}. Then, for
each xGA,

x Ih P <£> x = a

and, trivially,
a Ih P.

Similarly, with a valuation a such that

a(P) = {x e A | x -< a}

we have, for x € A,
x Ih P <£> x •< a

and
a Ih [JP.

In the same way, with a valuation such that

x Ih P & (3y)[x -<y -< a]

we have
a Ih V~]2P.

A similar, but slightly more complicated, example deserves a little more
formality. In this example we use the *-closure (i.e. reflexive, transitive closure)
-<* of a relation -<. If you are not familiar with this notion, a full discussion is
given later in Chapter 14, Section 14.2.

4.5 PROPOSITION. For a given element a of a structure A and a given vari-
able P, consider any valuation on A such that

x ih p & {Vy)[y -<*£ => y

(for x e A). Then
a Ih

holds.

Proof. Consider b -< a with

We require that b Ih P. To this end consider any y -<* b. Then, either

y = b or (3x)[y -<*x -< b]

so that either
y -< a or (3x)[y <*x Ih P]

and hence, in both cases, y -< a. Thus b Ih P, as required. •
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46 CHAPTER 4. VALUATION AND SATISFACTION

4.4 The three satisfaction relations

So far we have denned only the basic satisfaction relation

(A, a, a) Ih (j)

for a pointed valued structure. We now allow this to ramify into three related
satisfaction relations

IP , IP , lhu

all of which are useful at one place or another. It is extremely important that
you learn to distinguish between these three satisfaction relations; the second
and third are both derived from the first, but none can be said to be more
fundamental than the other two.

The relation IP is just the relation Ih, and so it is used with pointed
valued structures (hence the decoration p).

The relation IP is used with valued structures and is formed from IP by
quantifying out the point. Thus, by definition,

(A, a) IP <j) <* (Va)[(A,a,a) IP 0]

where the quantified variable a ranges over all elements of A.
Finally the relation IP is used with unadorned structures and is formed

from IP by quantifying out the valuation. Thus

A I P <\> & (Va)[(A,a) IP </>]

where the quantified variable a ranges over all valuations on A.
All three give explications of the modelling process. Thus when we speak

of 'a model' of a formula 0 we could mean an unadorned structure, a valued
structure, or a pointed valued structure. In all cases we should make sure we
understand exactly which notion is intended.

Let us look at some examples of the differing properties of IP , IP , and
I P .

Consider the 4-element example (A, a) described at the beginning of Sec-
tion 4.3. There we have

(A, a, a) IP P but not[(A,a) IP P]

(for consider the element b). Notice also that

no

so that negations can not be transferred across IP (as they can with IP) .
Next observe that

(A, a) IP P-+ [J3P
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4.4. THE THREE SATISFACTION RELATIONS 47

for the only elements x with x Ih P are x = a and x = c, and each path
of length three from one of these elements returns to its starting element.
However, it is easy to construct a different valuation ft or A for which

not[(.4,/?) 1^ -*>-> D 3 ^ ]

(for instance, let (3(P) = {d}.) Thus

not[A lhw - .P-> n 3 P ] .

Finally, as we noted before, we have

A ihw D 4 ^ ~ D ^

Sometimes simple properties of a structure A ensure that it models certain
formulas. For example, consider the four properties reflexivity, transitivity,
being pathetic, and denseness of a relation used in Chapter 3, Section 3.4.
The following result should be compared to Proposition 3.4.

4.6 LEMMA. For a given structure A, suppose a distinguished relation X is,
respectively,

(i) Reflexive
(ii) Transitive
(Hi) Pathetic
(iv) Dense.

Then, in each case, for each formula </>, the corresponding compound formula

(i) •<£ - 0

(Hi) 0 -> U4>
(iv) D V -

is modelled by A.

Proof. For instance, suppose that -< is transitive and, for an arbitrary
valuation on A and element a, suppose that

a Ih D0-

To show that a Ih CH2</>, consider elements c -< b -< a. Then, since -< is
transitive, we have c -< a, so that c Ih 0, which is enough to verify case (ii) .

The other three cases are verified in a similar way. •

There are two properties of the satisfaction relations which are particularly
important. These will be used later to form the basis of a proof system for
modal logic. The first property provides the basic axioms.
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48 CHAPTER 4. VALUATION AND SATISFACTION

4.7 LEMMA. For each structure A

holds for all labels i and formulas 6 and ip.

Proof. Consider any valuation on A and element a of A such that

a Ih [0(0->^0 , a Ih [0<9.

Then, for each element x -<{ a, we have

x Ih 0-+i/> , x \\- 0

so that rr Ih '0, and hence a Ih [0^> which gives the required result. •

The final result of this section will eventually provide the rules of inference
for modal proof systems.

4.8 LEMMA. For each valued structure (A, a) the implication

(A,a) Ih" 4> => (A,a) Ih" [z]0

holds for all labels i and formulas <j>.

Proof. Suppose that (A, a) \\~v <\> and consider any pair of elements x -<i a.
Then x Ih 0 so that a Ih [00, and hence (A, a) IP \j]4>, as required. •

You may be tempted to think that Lemma 4.8 could be improved to

(A,a) Ih 0 ^ [i]<t>

or perhaps to
a Ih 0 =» a Ih [00.

Neither of these hold in general, and you should look for appropriate counter-
examples.

4.5 Semantics for modal algebras

As explained in Chapter 3, each structure A is equivalent to a modal algebra
based on VA. Any semantics supported by A can be transferred to this modal
algebra, as we now describe.

By definition, a valuation on A is a mapping

a : Var > VA.
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The forcing relation Ih induced by a extends a to a mapping

Form > VA

where, for each formula 0, the assigned subset of A is written

This set is a measure of how true <j> is in (A, a).
In the definition of [<f)]a we use the boolean operations

n, u, -.

of union, intersection, and complementation on VA, together with the modal
operations induced by the relations -<j. It is worth comparing this definition
with Definitions 1.2, 2.3, and 4.2.

4.9 DEFINITION. Let (A, a) be a given valued structure. For each formula 0
the subset

of A is defined by recursion on </> using the following clauses.

(Const) For the constants

[T]a = A , [JLla = 0-

(Var) For each variable P
\P]a = a(P).

(->) For each formula <j>

["•01a = "Ma-

(A, V, ->) For all formulas 6, ip

[fl-V'la = "•[»]« U [Via

(i) For each label z and formula 0

where [»] is the modal operation on PA induced by -<j.
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50 CHAPTER 4. VALUATION AND SATISFACTION

It is clear from this definition that for the most part the distinguishing
subscript on

{4>]a

is playing no useful purpose. We will therefore omit it in future unless this
could lead to confusion (e.g. when there are two valuations around).

The two notions Ih and [•] are connected in an obvious way. The proof of
this is entirely routine and will be left as an exercise.

4.10 PROPOSITION. For each valued structure (^4, a) the equivalence

a Ih 0 & a e [0]

holds for all elements a of A and formula <fi.

Note how this shows that

( A , a) \\-v 4> <* [</>]= A

which can be useful in certain situations.
This rephrasing of the semantics provides a convenient way of evaluating

substitution instances.
Recall that a substitution is a map

a : Var > Form

which extends to a map
Form > Form

4>\ >4>a-
These should be compared with the maps a and 0 »—• [0]a; the only difference
between the two cases is that Form is the target set for substitutions whereas
VA is the target set for valuations.

The question to consider is how can we determine the value

without first performing the substitution and then applying [-]a. The method
is reminiscent of the way we dealt with iterated substitutions.

4.11 DEFINITION. For each substitution a and valuation a, let a * a be the
valuation given by

(a*a)(P) = lP°]a

for each variable P. •

The following result is the analogue of Exercise 2.5(a) of Chapter 2.
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4.12 THEOREM. For each substitution a, valuation a (on a structure), and
formula (f> we have

where (3 = a * a.

Proof. This follows by recursion on (j). The various steps are entirely
routine. For instance, for the step across a box we know that

so that

where the third equality follows by the induction hypothesis and the others by
Definition 4.9 (for both a and 0). •

This result has a consequence for the satisfaction relation Ih which, at
times, can be very useful.

4.13 PROPOSITION. Suppose if) is a substitution instance of the formula (f).
Then the implication

A \\-u <p =» A \\-u
 I/J

holds for all structures A.

Proof. Let a be a substitution such that t/j = (j)a, and suppose A Ih </>.
Consider any valuation a on A. We require [ip}a = A. Let 0 = a*a. Then

\th = A
where the last equality holds since A \\-u (p. •

As a simple application of this result we may combine it with Proposi-
tion 4.3 to obtain the following.

4.14 COROLLARY. Suppose ij) is an instance of a propositional tautology.
Then I/J holds in all structures.

4.6 Exercises

4.1 Consider the 10 essentially different transition structures on two elements
listed in Exercise 3.1 of Chapter 3. You are invited to determine which of the
standard shapes D,T,B,4,... are modelled by these various structures. The
table below gives a partial list of this information. You should check these
result and fill in the other details.
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(1)
(2)
(4)
(5)
(7)
(8)
(11)
(13)
(14)
(16)

D
X

x
X

/

/

/

T B 4
x . /
. / /

/ / .
X . /

X /

X X

/ . /

. / .

X / X

/ / /

5 P
/ .
. /

/ /
X X

/ X

/ X

X

X

X

Q R G
/ / /
. / /

/ .
X

X . X

/ X

X /

/ . X

X

X . X

L

X

X

X

X

X

X

X

M
X

/

X

X

/

X

X

4.2 Consider the three element monomodal transition structures of Exercise
3.2. Show that there are at least two non-isomorphic such structures which
model none of the shapes D,T,... ,M.

4.3 We may use the various order relations on N to define four different tran-
sition structures

M = (N,—>)

where
(a) x —• y <$ x <y
(b) x —• y & x <y
(c) x —• y <& x > y
(d) x — • y & x>y

for x, y € N. The following table indicates whether or not some of the standard
formulas hold in M. You are invited to check this information and fill in the
rest of the table.

(a)
(b)
(c)
(d)

D
/

X

/

T

/
X

/

B 4
x /
x /
X

. /

5
X

X

X

p
X

X

X

Q
X

X

X

R

/

/

G
/
/
X

L
X

X

M

X

/

4.4 Each of the sets
A := N,Z,Q,R

gives us a monomodal structure A = (A, —•) where

a —> b <£> a <b

for each a, b € A. Let us write A/*, Z, Q, 1Z for these structures.
For each formula (j> consider the compound formulas

T(4>) :=
H<t>) : =
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Show the following

(i) M IK S(0) (ii) N IK
(iii) Z IK S(</>) (iv) Z IK

(vi) -i[e IK
(viii) -\n IK

where 0 is an arbitrary formula and P is an arbitrary variable. For (v - viii)
consider any D C A where both D and A-D are dense in A, and let P be
true onDU (l,oo).

4.5 Show that for each transitive (monomodal) structure A both

A IK • <>20 H Q < > , ,4 IK ( • <»20 <-> • <>0

hold for all formulas 0.

4.6 Since our modal language contains the constants _L and T, it is possible
to construct formulas which contain no variables. Such a formula is called a
sentence. For instance, in the monomodal case, the sentences are

T

<><>T DOT <>DT DDT

_L

together with all the boolean and modal combinations of these. Sentences do
not need a valuation in order to acquire a truth value. Thus, given a sentence
</>, a structure A, and an element a, if

a Ih (/>

holds for some valuation on A then it holds for all valuations on A.
Sentences can be used to capture some information about chains in a struc-

ture.
Let us restrict ourselves to the monomodal case, and let A be a given

structure. For each n G N and elements a, b G A let

a - ^ b (4.2)

Downloaded from University Publishing Online. This is copyrighted material
IP139.153.14.250 on Tue Jan 24 04:28:32 GMT 2012.

http://dx.doi.org/10.1017/CBO9780511983382.007
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mean there is a chain

a = do — • ai — • • • • — • an = b

of length n between a and b. In particular, a —> a holds vacuously. Let

n / n

a —> / , a — • x

mean, respectively,

there is some b , there is no b

for which (4.2) holds. It is also useful to say
a can see b <$• a —• b

a is blind <$• a —• x.

(The confusion between the use of'-%' as an iterated transition and a labelled
transition is quite deliberate.)

(a) Show that

(i) a If- <>nT <^ a -^ /

(ii) a Ih n n -L & a ^ U x.

Under what conditions do

a Ih D n T , a Ih <>n_L

hold?

(b) Show that

(i) a Ih • <3>_L <£> a is blind

(ii) a Ih ()[]! o a can see a blind element

(iii) a Ih Q <Q>T < £ • a can see no blind elements

(iv) a Ih <)QT <& a is not blind

hold.

(c) Find sentences which express the following.

(i) Every element seen by a is blind,

(ii) The element a can see a non-blind element.

(iii) Every element seen by a is either blind or can see a non-blind ele-
ment.
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(iv) The element a can see a non-blind element which can see only blind
elements.

4.7 We say a set $ of sentences is independent if for each 0 G $ there is a
structure A and an element a of A such that

• for each I/J G ( $ —{<£}), a Ih ^

• a \\- -!(/).

This exercise exhibits an infinite independent set of sentences.
For each m € N let W(m) be the sentence

Let Am be the structure with 2ra + 4 elements a, . . . , 6, . . . , c where

m+1 , m+2
a — • 6 , a — • c

and where the chains between a and b and a and c are disjoint apart from the
common source a.

(a) Draw a picture of Ao,Ai,A2, and ^ 3 .

(b) Show that for each I < m < n both

n m < > T , a ih n n + 2 ^a ih n

hold in Am.

(c) Show that in Am
a Ih -

holds, whereas
a Ih

holds for all k ^ m.

(d) Show that the set {W(m) \ m G N} is independent.

4.8 Consider the monomodal structure J\f = (N, —•) where

x —• y <^ # < y + 1

for all x,y G N. This is called the recession structure. To determine the truth
values of formulas in M observe that each I C N falls into exactly one of the
following five types.

(1) X = U.
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(2) There is some a e N with [a + l,oo] C X C {a}' (where (•)' is the

complement operation.

(3) There is some a € X with X C [0, a].

(4) X = 0.

(5) X is neither finite nor cofinite.
Note that types (2,3) are complementary, as are types (1,4). Type (5) is self
complementary.

(a) Verify the following tables of values for these five types.

X

(1)
(2)
(3)
(4)
(5)

N
[a + 2, oo]

0
0
0

<>*

N
N

[0, a + i]
0
N

N
[a + 3, oo]

0
0
0

< > 2 *

N
N

[0, a + i]
ID
N

DO*

N
N
0
0
N

' <>•*

N
N
0
0
0

(b) Determine which of the standard formulas are modelled by Af.

(c) Which of the following formulas

0) • ( • * -> D^)v DCD^^ •«)
(ii) D(DV^ • 3 0 ) - ( D 0 - DV)
(hi) • ( • ( * -> • * ) - D V ) - DV
are modelled by A/*?

4.9 Consider two structures A and B of the same signature. We say B is a
substructure of .4 and write

BCA (4.3)

if 5 C A and the transition relations of B are the restrictions of the corre-
sponding relations of A, i.e. for each label i and elements b,y € B

b —^ y holds in B <£> b —x-+ y holds in A.

Note that every non-empty subset of A is the carrier of a substructure of A.
Given (4.3), each valuation a on A restricts to a valuation 0 on B defined

by
b € 0(P) & b € a(P)
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for each variable P and b G B. We then say that the valued structure (B,(3)
is a substructure of (A, a) and write

(B,p)C(A,a) (4.4)

We say B or (B, (3) is a generated substructure of A or (*4, a) and write

BCgA or (B,/J)C, (.4, a)

if the appropriate one of (4.3) or (4.4) holds and, for each label i and elements
b e B and a e A,

b -i-» a => ae B

holds.

(a) Show that for a given valued structure (A, a)

(i) each non-empty subset B of A carries a substructure (B, (3) of A,

(ii) for each element a G A there is a smallest generated substructure
B = A(a) of A which contains a.

(b) Hence show that if (B, /?) Cg (A, a) then

(B,P,b) \\- <j) & (A,a,b) Ih 0

for all 6 G 5 and formulas 0.

(c) For an arbitrary formula <j) let {0}* be the set of all formulas ["•]</> for
a compound label i. Show that for each valued structure {A, a) and
element a of A, the equivalence

(A, a, a) IP {0}* & (£,/?) IH* </>

holds where B = A(a).

4.10 Let A be any structure of an arbitrary signature, and let Ay be the set
of ultrafllters p, q, r , . . . on A (Recall that an ultrafilter on A is a set p of
subsets of A with certain appropriate closure properties.) For each a G A let

av = {X G PA | a G X}

be the principal ultrafilter on a.
For each label i let —^ be the relation on Ay given by

for p, g G av, where [(] is the modal operation on VA corresponding to the
label ilabel i.
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This gives us a structure Av based on Av which is called the ultrafilter
extension of the structure A.

For a given valuation a o n . 4 let av be the valuation on Av given by

p G ay(P) O a(P) G p

for each p G A v and variable P. We compare the two valued structures (A, a)
and (*4v,av).

(a) Show that

a -L> 6 ^ av _L, 6v

for each label z and elements a, 6 G A.

(b) Show that
(A\a\p) Ih 0 ^ [01 e p

for each formula 4> and p £ Ay.

(c) Show that

(i) (.4,a,a)v Ih" 0 <^ (^ ,a ,a) Ih" 0

(ii) (,4,a)v lhv (/> ^ (^, a) IP <f>

(iii) ^lv lhw 0 => A \\-u 4> for each formula (j) and a G A.

[These results form a modal version of Los's result from first order model
theory.]

4.11 Let M = (N, —•) be the monomodal structure where

a —• b <£> a < b

for all a, 6 G N and consider the ultrafilter extension Mw of A/*. Show the
following.

(a) For each x C N and p G Nv if Q X G p then X is cofinite.

(b) Forallp,tf G Nv,

P—> Q

holds whenever q is non-principal.

(c) The structure ATV has some reflexive points.

(d) There are formulas <f> such that both

N lhw <p , ^[ATW \\-u 4>]

hold.

Downloaded from University Publishing Online. This is copyrighted material
IP139.153.14.250 on Tue Jan 24 04:28:32 GMT 2012.

http://dx.doi.org/10.1017/CBO9780511983382.007



4.6. EXERCISES 59

4.12 In the following chapters we show that many properties of transition
structures can be captured by sets of modal formulas. However, not all such
properties can be captured in this way. For instance let us say a monomodal
structure A is good if it is transitive, serial, and each of its elements can see a
reflexive element.

(a) Show that the structure M of Exercise 4.11 is transitive and serial but
not good, whereas its ultrafilter extension A/"v is good.

(b) Show that there is no set of formulas F such that a structure models F
precisely when it is good.
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Chapter 5

Correspondence theory

5.1 Introduction

In Chapter 3 I claimed that modal logic should be viewed as a tool for de-
scribing and analysing properties of structures (that is, of labelled transition
structures). How can this be, and how effective is this tool? The kind of simple
things we might want to know about a relation are whether it is reflexive, sym-
metric, transitive, confluent, etc. We may want to know whether one relation
is included in another, or is the converse of another, or whether one relation
can be decomposed as the composite of two others, etc. We may want to know
more complicated things like whether a relation is well-founded, or whether
one relation is the *-closure of another.

Remarkably, these and many other properties are characterized by quite
simple modal formulas. It is this characterizing ability which makes modal
logic such a powerful tool. Once it is understood, it can be seen that modal
logic is a quite extensive part of full second order logic, and it is the ability to
capture second order properties which gives it is power.

5.2 Some examples

As an illustration of the kind of thing we are going to do we begin with a
quite simple example of a correspondence result. In this result we focus on one
particular label with its associated relation -< and connective Q .

5.1 PROPOSITION. For each structure A the conditions

(i) The distinguished relation -< is reflexive,
(ii) For each formula (/>, A \\~u \Z\<t> —• §-
(Hi) For some variable P, A \\~u \Z\P —• P.

are equivalent.

61
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62 CHAPTER 5. CORRESPONDENCE THEORY

Before we prove this result, we make a few remarks. There are many
correspondence results, and all have the same form as Proposition 5.1. A
structural property (i) is shown to be equivalent to the modelling of a certain
family of formulas (ii). These formulas are all the substitution instances of a
certain set of basic formulas (iii). Thus the implication (ii) => (iii) is trivial,
and (iii) => (ii) is an application of Proposition 4.13. The implication (i) => (ii)
is always proved by direct verification (and is no harder than the implication
(i) => (iii)). The implication (iii) => (i) follows by the use of a particular
valuation chosen in a suitable way. The choice of this valuation is the only
non-routine part of the proof.

Proof of Proposition 5.1. (i) => (ii). This is Lemma 4.6 (i).
(ii) => (iii). This is trivial
(iii) => (i). With the variable P given by (iii), for a fixed element a, consider

any valuation a such that for each x € A,

x \\- P <s> x -< a

holds. Then (as in Chapter 4, Section 4.3) we have

a Ih UV

and hence, invoking (iii), we obtain a Ih P. Thus a -< a, as required. •

Our second example has a very similar proof.

5.2 PROPOSITION. For each structure A the conditions

(i) The distinguished relation -< is transitive,
(ii) For each formula $, A lhu \Z\<t> - • D V
(iii) For some variable P, A lhu Q ^ -* D 2 ^ -

are equivalent.

Proof, (i) => (ii). This is Lemma 4.6 (ii).
(ii) ==> (iii). This is trivial.
(iii) => (i). With the variable P given by (iii), for a fixed element a, consider

any valuation a such that for each x e A,

x Ih P & x -< a.

Then a Ih [ ] P so that, invoking (iii), we have a Ih C]2P. Thus, for all
elements b and c,

c -< 6 -< a => c l h P => c -< a

which gives (i). •

It isn't always the same valuation which is required for the proof of (iii) =>
(i). For instance, consider the following.
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5.3 PROPOSITION. For each structure A the conditions

(i) The distinguished relation -< is deterministic,
(ii) For each formula <f>, A \\-u <></> -> \3<j).
(iii) For some variable P , A \\-u <>P -> Q P .

are equivalent.

Proof, (i) =>> (ii). This left as an exercise.
(ii) => (iii). This is trivial.
(iii) => (i). Consider any elements a, 6, c with

and, with the variable given by (iii), consider any valuation such that for each
x e A,

x Ih P <£> x = b.

Then a Ih <(^P so that (iii) gives a Ih Q P and hence c Ih P, i.e. c = 6, as
required. •

There is a whole family of results of this kind with virtually the same proof.
For instance all of the following properties of a structure A and label i fall into
this class.

(a) A is z-serial, i.e. for each a G A there is some b G A with b -<j a.

(b) A is z-reflexive, i.e. the relation -<i is reflexive.

(c) A is z-symmetric.

(d) .4 is z-transitive.

(e) A is z-euclidean, i.e. for each divergent wedge

b

y
a

we have b -<i c (and c -<, 6).

(f) »4 is z-pathetic.
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(g) A is z-deterministic.

(h) A is z-dense.

For each of these properties you should attempt to prove the correspondence
result. Of course, the problem is to find the characterizing formula, but once
this has been done the proof is virtually routine.

5.3 The confluence property

There is a single result which covers all the correspondence results of the last
section and many more as well. We begin our discussion of this result here
and will return to it later (in Chapter 6).

We need some terminology.
Fix the labels

i,j, k, I.

These may be distinct or have repetitions among them. We say a structure A
has the (z,j, A:, I)-confluence property if for each divergent wedge of elements

b

v
a (5.1)

there is a convergent wedge
b x

d (5.2)

A
C

This property subsumes all the properties mentioned in Section 5.2, but
before we see how this comes about let us state and prove the correspondence
result for confluence.

5.4 THEOREM. For each structure A the conditions

(i) A has (i,j,k,l)-confluence.
(ii) For each formula (j), A \\~u <i> [i]0 -> [*] </><£.
(Hi) For some variable P, A lhw <i> [f\P -> [*]

are equivalent.
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5.3. THE CONFLUENCE PROPERTY 65

Proof, (i) => (ii). Suppose A has the confluence property and that

a Ih <O[i]0

for some element a, formula 0, and valuation on A. This hypothesis gives
some b -<i a with 6 Ih [f\<t>. We are required to verify that a Ih [fc] <J>0, SO

consider any element c -<* a. We then have a wedge (5.1), so the confluence
property provides an element d with

d -<j b , d -<i c.

From the first of these we get d Ih 0, and hence the second gives c Ih </></>
which is enough to complete the proof.

(ii) => (iii). This is trivial.
(iii) =>- (i). Consider any given wedge (5.1) and, with the variable given by

(iii), consider any valuation such that

x Ih P <& x -<j b

(for all x e A). Then b Ih [j]P and hence a Ih <i> [i]P so that, invoking
(iii), we have c Ih </>P and hence there is some d -<t c with d Ih P. This last
condition ensures that d -<j 6, and so we have the required wedge (5.2). •

How does this result cover all the correspondence results of the last section,
and how does the confluence property generalize the properties (a)-(h) of that
section? Let us look at some cases.

(a) For a given relation -< (of the structure A), choose the labels j and / so
that -<j, -<i, and -< agree. Let i and k label equality, i.e. for each x, y G A

y <ix &• x = y <£> y -<k x.

A divergent wedge (5.1) is then a triple of elements

b = a = c

i.e. an arbitrary element a. A convergent wedge is then given by an
element d such that

d -<b = a , d -< c — a

so that confluence reduces to seriality. Note also that the corresponding
formula of Theorem 5.4 becomes

as expected.
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66 CHAPTER 5. CORRESPONDENCE THEORY

(b) Let j and k label equality. Then the confluence property asserts that -<i
is a subrelation of -</. In particular when -<i also labels equality, this
says that -</ is reflexive.

(c) Let i and j label equality. Then the confluence property says that -<& is
included in the converse of -</, i.e.

y -<k x => x -<iy.

In particular, when k and / both label -<, this says that -< is symmetric.

(d) See if you can work this out for yourself, but be warned, there is a slight
catch here.

(e) Let 2, j , and k label -< and let / label equality. Then the confluence
property says that -< is euclidean. The corresponding shape of formula
is

which, by taking the contrapositive, is equivalent to the shape

o-> no
Alternatively we could let i, h, and I label -< and let j label equality.

You should work out the remaining cases for yourself. Also, for each par-
ticular case, it is instructive to go through the proof of Theorem 5.4 for that
case. After a few of these you will begin to see what is going on.

5.4 Some non-confluence properties

It is not the case that all correspondence results are covered by Theorem 5.4;
some of them are quite a bit more complicated. In this section we look at a
couple of results which illustrate some of these possible extra complications.

For the first one it is convenient to have some terminology. Thus, for want
of a better word, let us say a relation -< of a structure A is tree-like if

b -< a and c -< a => b -< c or c -< b

for all a,b,c G A. The characterization of this property illustrates how more
than one variable may be needed.

5.5 PROPOSITION. For each structure A the conditions

(i) The distinguished relation -< is tree-like.
(n) For all formulas <p^, A \\-u • ( • < / > ^ ^ ) V •
(in) For some pair P, Q of distinct variables, A lhu D
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are equivalent.

Proof, (i) => (ii). Suppose that -< is tree-like and that

not[a Ih D ( D 0 ^ ^ ) ]

for some element a, formulas </> and ip, and valuation on A. Then

so there is some b -< a with

b Ih D 0 , 6 II-

Consider also any element c -< a with

c ih

We require that c Ih <\>.
Since -< is tree-like we know that either

b -< c or c <̂ 6.

If the first of these holds then b Ih ?/>, which we know is not so. Thus c <b
and hence c Ih 0, as required.

(ii) => (iii). This is trivial
(iii) => (i). Suppose that b -< a and c -< a, and, with the variables given by

(iii) consider any valuation for which

x \\- P ^ x ^b , x \\- Q & x ^ c

(for x G ̂ 4). This is possible since P and Q are distinct. By construction we
have

b Ih UP , c Ih

and we know, by the hypothesis, that either

a Ih BiDP-^Q) or a Ih • ( • < ? - P).

If the first of these holds then 6 Ih Q P —• Q so that b Ih Q and hence b -< c.
If the second holds then, by a similar argument c -< 6. •

So far all the structural properties we have characterized have been ele-
mentary (in the sense that they are first order definable). The power of modal
logic comes from its ability to deal with some non-elementary properties. We
now give an example of such a property.

Before we give the characterization we need a preliminary result.
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68 CHAPTER 5. CORRESPONDENCE THEORY

5.6 LEMMA. For a structure A and variable P suppose that

A\\~u n(UP->P)-^ HP-

Then the corresponding transition relation —• is transitive.

Proof. We make use of Proposition 4.5. Thus, consider a valuation such
that for each x e A,

x Ih P <& (Vy)[y -<:*£ => y -< a]

where a is a fixed element and -<* is the *-closure of -<. Then a Ih Q ( [ ] F —*
P) and hence, invoking the hypothesis, we have a Ih \Z\P- But then, for all
6, c € A, we have

c -< b -< a => c -< 6 Ih P => c -< a

which gives the required result. •

A distinguished relation —• of a structure A is said to be well-founded if
there is no sequence (ar\r < w) of elements with

ao — • ax — • • • • —> ar —> • • • (r < w).

This property, even when combined with transitivity, is not elementary, hence
the interest of the following result.

5.7 THEOREM. For each structure A the conditions

(i) The distinguished relation —* is transitive and well-founded,
(it) For each formula <\>, A\VU • ( •<£ -> (/>) ->
(Hi) For some variable P, A lhu • ( {JP -> P)

are equivalent.

Proof, (i) =>- (ii). Suppose -< is well-founded and consider any element a,
formula 0, and valuation with

Consider also, any element b with

b -< a , 6 IK -10. (5.3)

Then, from the position of a, we have b Ih -< Q 0 , which gives some element

c -< 6 with c Ih ->0.
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Since -< is transitive this gives

c -< a and c Ih ->0.

Hence, by iterating this construction, we obtain a sequence of elements (br\r <
w) with

b = b0 — • b\ — • • • • — • bT —> • • • (r < w)

and br Ih -*(/> for all r < w. Since well-foundedness obstructs such a sequence,
we see there can be no initial element b satisfying (5.3). Thus a Ih n<^)n^
i.e. a Ih •</>, as required.

(ii) => (iii). This is trivial.
(iii) => (i). Suppose (iii) holds. Then, by Lemma 5.6, the relation -< is

transitive, so we must show that -< is well-founded.
By way of contradiction suppose there is a sequence (ar\r < w) with

a0 —>• ai — • • • • —> ar —> • • • (r < w).

With the variable P given by (iii) consider any valuation such that, for x 6 A,

x Ih -iP <£> (3r < it;)[a: = ar].

In particular, ai II—>P so that a0 Ih O " 1 ^ an(^ hence, invoking (iii), we have

This gives some x -< a with

x Ih D^P and x Ih -.P.

The second of these ensures that x = ar for some r < w. But then, by the
first we have

ar+1 Ih P

which is the required contradiction. •

5.5 Exercises

5.1 Consider a language with not necessarily distinct labels i,j,k,l. Below
is a list of pairs of a formula shape (s) depending on an arbitrary formula 0,
and a structural property (p). For each of these pairs, show that a structure
models shape (s) precisely when it has property (p).

(a) (s) <z>0 -^ 0

(p) i-pathetic.
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70 CHAPTER 5. CORRESPONDENCE THEORY

(b) (S) <i></> -

(p) The relation —1-+ is included in the relation —^.

(c) (s) «>0-> [/]</>

(p) All wedges of the form

have c = b.

(d) (s) <;></>-+ <;>[*] 0

(p) For each pair a —̂-> 6 there is some c with a -^-» c such that the
only x with c —• x is x = b.

(e) (s) <;></> —» [i] <fc>(/>

(p) All wedges of the form

i

have c —• b.

(f) (s) <i>(/> -» O> [fc]

(p) For each pair a —̂-> & there is some c with a —̂-> c such that for all
d, if c -*-> d then d - U 6.

(g) (s) O>0-^ [>]<*>[<] 0

(p) For each wedge

there is some element d with c —• d such that the only x with
d —• x is x — b.

5.2 Let i,j, k,l,m,n be fixed labels. For each of the following pairs, show
that a structure models the shape (s) precisely when it has property (p).
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(a) (s) <i> [/](/> —> [_k] <J> [™](/>.

(p) For each wedge of elements

A;

c

there is some element d with c — • d such that

d —> x =4> b - ^ x

holds for all elements x.

(b) (s) <;> [j] 0 —• <fc> [i] <m></>.

(p) For each transition a —%—> 6, there is some transition a — • c such

that for each transition c —> d, there is a wedge

b

j

d - e
m

(p) For each wedge
i

there is a transition c —• d such that for each transition d -̂ -> e

e -f •
n

5.3 Consider a modal language with labels i,j,k,l,m,n (where these need be
neither distinct nor atomic). Let K(i,j,k,l,m,ri) be the generalized K-shape

for arbitrary 4> and ^. Show that a structure .4 models K(z, j , A;, /, m, n) if and
only if for all elements a, 6, c with

I , n

a —^ o —> c
there is some element d such that
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72 CHAPTER 5. CORRESPONDENCE THEORY

i , k

• a —> a —y c

• for all elements x, d -̂ -> x => b -̂ -> x

hold.
5.4 Not all correspondence results need to be proved by chosing a suitable
valuation. For instance let k and / be fixed natural numbers with k > I. Show
that for each transitive (monomodal) structure A, the three conditions:

(i) For all formulas fa A \\-p \Jk <> •<£ -> DZ <> •<£•

(ii) A lhw <>*•-!-V nl<>T.

(iii) For each a G A one of

• There is some blind b with a —> b.

• There is no blind b with a —y b.

holds,

are equivalent.

5.5 Let k and / be fixed natural numbers. Show that for each transitive
(monomodal) structure A, the four conditions:

(i) For all formulas 0, A \\-u • * <>0 - • <>' •

(ii) For all formulas fa A \\-u [Jk <> •</> -+ <>z

(iii) AH-* <>fcnxv<yn<>T.
(iv) For each a E A, there is some b £ A such that one of

• a —y b and b is blind

• a —y b and no element seen by b is blind

holds,

are equivalent.

5.6 The results of Exercise 5.1 can be generalized. To do this let us say
a modal operator M is a sequence of <»> and \j] for varying labels i. For
instance

0, <O, H , <*> M , H <*X <*> M <fc>, • • •
are all modal operators. These operators may be defined recursively by:

• 0 is a modal operator;
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• if M is a modal operator then so are

<;>M , [i]M

for each label i.

Note that for each modal operator M and formula </>, the compound M0 is also
a formula. Structural properties corresponding to the shapes

can be developed, but this requires some preliminary notation.
Fix a structure A. For each modal operator M a relation

is recursively defined on A using the following clauses.
For each pair a, b G A

a -{0}-+ b & a = b

a —{ <;>M}—• b <& There is some x with a —̂-> x — {M}—• b

a-{[i]M)-^b & For all x, a-^ x ^ x ~{U}-^ b

(for arbitrary i and M).

(a) Give explicit descriptions of the relations

on ^4.

(b) For a fixed element b and variable P, let (3 be any valuation such that
/3(P) = {b}. Show that

<̂> (>t,)9,a) lhp MP

holds for all a G A and modal operators M.

(c) Show that for all modal operators M, and pairs a, b with a —{M}-+ 6, the
implication

b Ih 0 => a Ih M0

holds for all valuations and formulas 0.
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74 CHAPTER 5. CORRESPONDENCE THEORY

(d) Show that A models the shape

if and only if the relation - ^ is included in the relation -{MJ—>.

(e) Show how the results of Exercise (5.1) are particular cases of (d).

5.7 The results of this chapter and the previous exercises show that many
formula shapes are equivalent to structural properties which are describable in
elementary terms. This is not the case for all formula shapes. The simplest
example of a non-elementary shape is given by the McKinsey formula

on an arbitrary formula 0. The class of models of this shape is quite weird,
in particular the following result forms a basis of a proof that the class is not
elementary.

Let 5 be a fixed count ably infinite set and, as usual, let 2 = {0,1}. Let
[S — • 2] be the set of functions

/ : S > 2.

For each such function / let ->/ be the complementary function given by

(-/)(*) = 1 - /(*)

(for x G S). Let F be any subset of [S —> 2]. We use this to construct a
transition structure A(F).

Thus set
A(F) = { a } u S u ( S x 2) U F

where a is some new element. Let —> be the transition relation on A(F) such
that

a — • x — > { x , i ) — > ( x , i ) a —> / — • (x, f(x))

for all x G 5, i G 2, / G F, with no other transitions holding. Let

A(F) = (A(F) ,—).

(a) Show that for each u G A(F):

(i) u — a O there is no v G A(F) with v —> u

(ii) u G S x 2 <£> u — • u
(iii) u G S <=> there are precisely two v G A(F) with u —> v
(iv) u G F <$• there are at least three v G A(F) with x̂ —> v

(b) Show that
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(i) ( x , z ) l h 0 ^ D 0 (ii) CM) II-
D2<(iii) x Ih M(0) (iv) a; Ih D <></> -> D

(v) / Ih M(0) (vi) / Ih

for all appropriate x,i,f and </>, and valuations on A(F).

(c) For arbitrary g : 5 —• 2 with ->g # F consider the valuation 7 on -4(F)
where, for some variable P,

y Ih P & (3x£S)[y = (xj9(x))]

for each y G A(F).

(i) Show that a Ih Q Op-

(ii) Hence show that if A(F) models M(P) then ^ e F.

(d) Suppose the set is closed under -•(•). Show that A(F) models the shape
M if and only if F = [S—> 2].

5.8 Consider the following choice principle.

(*) Suppose that —> is a transitive relation on the set X such that

(yx e X)(3y e X)[x —> y A x ^ y).

Then there are sets Y, Z with

ynz=0 , YUZ=X

and such that

(Vz e X){3y eY,ze Z)[x —> y A x —> z]

holds.

This is a version of the Axiom of Choice. In some restricted situations non-
elementary properties can become elementary.

(a) Using (*), show that a transitive structure A = (A, —•) models McK-
insey's axiom if and only if: For each a € A there is some b G A with
a —• b and such that

b — • x => x = b

holds for all x e A.

(b) Can you prove (*)?
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Chapter 6

The general confluence result

6.1 Introduction

In Chapter 5 we obtained several particular correspondence results covering
such structural properties as

(a) Seriality
(b) Reflexivity
(c) Symmetry
(d) Transitivity
(e) •••

I also indicated how these results are all particular instances of a more general
result using a confluence property. However, you may have noticed that the
confluence result given in Chapter 5 (namely Theorem 5.4) is not quite general
enough. To make that result cover such properties as transitivity and denseness
we need to fudge the distinction between a single label and a sequence of labels.
In this chapter we rework Theorem 5.4 in a generality great enough to do the
job properly.

As usual we fix a signature / . We must concern ourselves with sequences
of labels, for example

i : = t ( l ) , t ( 2 ) , • • • , » ( ? ) .

This is a sequence of length p (where p G N) consisting of label z(l) followed
by label z(2) followed by ... and finishing with the label i(p). These atomic
labels need not be distinct. We also allow the case p = 0, in which case i is
the empty sequence and is written 0.

Given such a sequence i and elements a and b of a structure A we let

77
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78 CHAPTER 6. THE GENERAL CONFLUENCE RESULT

mean there are elements Xo, Xi, £2, • • • > xp with

t(l) i(2) t(3) i(p) ,

a = x0 —> xi —> x3 —> • • • — • xp = b.

In particular, when p = 0,

a — • b means a = b.

Similarly, for a formula </> we let

abbreviate

where the indexes 1,2, • • • ,p indicate the appropriate label to use. We also use
a similar convention for

In particular, both
and

are just <f>.
To ensure that you understand these conventions you should show that

a Ih [i]

holds precisely when:

For each element b with a —1-+ b we have 6 Ih 0.

These notations and conventions allow us to manipulate with i as though
it were a single label.

To deal with the general confluence result we consider four such sequences
of labels. Thus for the remainder of this chapter we fix four natural numbers

V , q , r , s

together with four sequences of labels as follows.

i := t ( l ) , t (2 ) , . . . , t (p)

k := k(l),k(2),...,k(r)
I := l(l),l(2),...,l(8)

We use these as parameters in a structural property

CONF(i;j;k;l)

and a set of formulas
Conf(i;j;k;l).

We then show these are the two matching components of a correspondence
result.
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6.2. THE STRUCTURAL PROPERTY 79

6.2 The structural property

We say a structure A has the property

CONF(i;j;k;l)

if for each divergent wedge of elements

b

a (6.1)

C

there is a convergent wedge
b

d (6.2)

A
C

In particular, for the cases where

p = q = r = s = 1

this property CONF (i;j; k; I) reduces to the (i, j , k, /)-confluence property of
Chapter 5. Other particular cases cover the properties (a),(b),(c), ... of that
chapter (and many more).

Let us look at all of the cases where each of p, q, r, and s is either 0 or 1.
There are 16 such cases which we may represent as follows.

(0) 0 ; 0 ; 0 ; 0 (1) 0 ; 0 ; 0 ; / (2) 0 ; 0 ; k ; 0
(3) 0; j ; 0 ; 0 (4) i; 0 ; 0 ; 0 (5) 0; 0; A;; /
(6) 0 ; i ; 0; / (7) t; 0; 0; Z (8) 0 ; j ; k ; 0
(9) i ; 0 ; / c ; 0 (10) i ; j ; 0 ; 0 (11) 0 ; j ; A;; I

(12) i; 0 ; k ; / (13) i; j ; 0 ; I (14) i; j ; A;; 0
(15) t ; j ; f c ; /

Here (0) is the case where p = q — r = s = 0; (1) is the case where p = q =
r = 0 and s = 1; (7) is the case where p = 1, q = r = 0, and s = 1; (12) is the
case where p = 1, q = 0, and r = s = 1, etc.

Let's spell out the details of some of these cases.

CONF(Q) This property is vacuous in the sense that it is enjoyed by all
structures. It has, therefore, limited fascination.

Downloaded from University Publishing Online. This is copyrighted material
IP139.153.14.250 on Tue Jan 24 04:28:42 GMT 2012.

http://dx.doi.org/10.1017/CBO9780511983382.009
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CONF(1) This says that for each element a and elements b and c with
a = b = c, there is some element d with

a = 6 = c —• d , a = b = d.

In other words it says that the relation —l-+ is reflexive.

CONF(2) This says that for all elements a, 6, and c with

a —• c and a = b

there is an element d with

a = b = c = d.

a =

with

b =

dc

k

a —

b

d

» c

and

and

a -

c -

c

k

i

i

• c

d

+ a.

In other words the relation —• is pathetic.

CONF(5) For all elements a, 6, and c with

there is some element d with

i.e. for all elements a and c

In other words the relation —• is included in the converse of —•. In
the particular case where k = I this says that —• is symmetric.

CONF(6) For all elements a, b and c with

a = b = c

there is an element d with

a —• d and a —• o?

in particular both -̂ -> and —• are serial.

CONF(8) For all elements a, 6, and c with

a = b and a —• c

there is an element d with

a ^-> d and c = d

i.e. —• is included in -^-».
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CONF (11) For each pair of elements a and c with

k
a *-c

there is a triangle
d

3/ V

a -c
k

(for some d). Even with j = k = I this property has not occurred before.

CONF (12) For each wedge
b

y
a

N
C

we have c —y 6. When i = k = I this says that —• is euclidean.

CONF (15) This is the confluent property of Chapter 5.

All of these properties are, in fact, instances of the original confluence
property. Let us now look at some of the new properties encompassed by
CONF(i; j ; k; I) (i.e. where at least one of p, q, r,or s is two or more).

CONF(i, i; 0 ; 0 ; i) For all elements a, x, and b with

i ii

a —y x — • o

we have
a —l—y b

i.e. the relation —1—> is transitive.

CONF (i; 0 ; 0 ; i, i) For all elements a and 6 with

there is some element d with

a —y d —y b

i.e. the relation —U is dense.
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82 CHAPTER 6. THE GENERAL CONFLUENCE RESULT

CONF(i, i; j ; 0 ; Z, /) For all elements a, x, and d with
i i L

a — • x —>• b

there are elements y and d with

b - ^ d and a —• y —• d.

This is not a commonly occurring property.

CONF(i; j ; fc, A;; /, /) For elements a, 6, c, and x with

a —^ a and a —>• x —> c

there are elements d and y with

b -̂ -> c/ and c —• y —> d.

Again this is not a commonly occurring property.
This list of examples should convince you that these generalized confluence

properties cover many (but not all) structural properties you may wish to use.
Finally, for this section, you should observe that the confluence property

COiVF(i;j; k; I) is just the same as the property CONF(k; I; i;j).

6.3 The set of formulas

Extending the notation of the previous sections let

Coi2f(i;j;k;l)

be the set of all formulas

for arbitrary </>. For instance, the following shapes correspond to the examples
(0 - 15) given in Section 6.2.

(0) <\> - > <j) (1)
(2) <\) - > [*]<£ (3)
(4) <*></> - > 0 (5 ) 0 - > [fc]
(6) [ J ] 0 -+ <S><\> (7) <O0 -> <O0
(8) [ i ]0 -+ M 0 (9) <i>(f) - • [fc]0

(10) <O[ i ]0 - • 0 (11)
(12) <i>0 -> H < O 0 (13) <i
(14) <*>[/]0 ->• M 0 (15) <*>[i]0 -> [*]

Many of these are refined versions of the shapes D,T,B, ... . For instance,
compare

Downloaded from University Publishing Online. This is copyrighted material
IP139.153.14.250 on Tue Jan 24 04:28:42 GMT 2012.

http://dx.doi.org/10.1017/CBO9780511983382.009
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(2) with P (3) with T (5) with B (6) with D
(9) with Q (12) with 5 (15) with G.

Notice also that, by taking the contrapositive, the shape (4) is equivalent to
the shape

(which is a version of(2)), shape (7) is equivalent to the shape

(which is a version of the shape(8)), shape (10) is equivalent to the shape

4> - > \Y\

(a version of (5)), etc.
The remaining four examples of Section 6.2 correspond to the following

shapes

the first two of which are contrapositive variants of shapes 4 and R.
Finally, you should observe that, by taking contrapositives, the shape

Conf(i;j;k;l)

is equivalent to the shape
Conf (k; I; i;j).

However, no instance of Conf (i; j ; k; I) can produce the shape

•o-oo
This has a deep significance.

6.4 The result

In this section we prove the appropriate extension of Theorem 5.4. In fact the
proof of the greater result is virtually the same as the lesser result.

6.1 THEOREM. For each structure A the conditions

(i) A has property CONF(i; j ; k; I).
(ii) A is a model of Conf (i; j ; k; I).
(Hi) For some variable P, A \VU <i> [ j ]P - • [k] <i>P.

are equivalent.

Downloaded from University Publishing Online. This is copyrighted material
IP139.153.14.250 on Tue Jan 24 04:28:42 GMT 2012.

http://dx.doi.org/10.1017/CBO9780511983382.009



84 CHAPTER 6. THE GENERAL CONFLUENCE RESULT

Proof, (i) => (ii). Suppose A has CONF(i; j ; k; I) and that

a Ih <

for some element a, formula 0, and valuation on A. This hypothesis gives
some element b with

a —^-> 6 and 6 Ih [j]0.

We are required to verify that

a Ih [k]

Consider any element c with

k

a —> c.

Property CONF(i; j ; k; I) now produces an element d with

b - ^ d and c —• d.

From the first of these we get d Ih </>, and hence the second gives c Ih
which is enough to complete the proof.

(ii) => (iii). This is trivial.
(iii) => (i). Consider any given wedge (6.1) and, with the variable P given

by (iii), consider any valuation such that

x Ih P o b-Ux

(for all x e A). Then b Ih [j]P and hence a Ih <s> [j]P so that, invoking
(iii), we have c Ih <i>P. This gives us some element d with

c - U d and d Ih P

which is enough to construct the required wedge (6.2). •

6.5 Exercises

6.1 Write down confluence formulas which capture the following structural
properties.

(a) For each configuration a —%-+ b there is an element c with b - ^ c.

(b) For each configuration a —^ b there is an element c with b -̂ -> c and
k

a —>• c.

(c) For each element a there is an element b with a —1-+ b and b -2-* a.
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(d) For each configuration

we have c — • a.

(e) For each configuration

we have a — • c.

(f) For each configuration

i i j k j

a — • b — • c —> a

there is an element x with

I m j

a — • x — • a.

6.2 Below is a list of pairs of configurations L (given on the left) and R (given
on the right). For each such pair consider the structural property: For each
configuration L there is a configuration R. These are not confluence properties
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86 CHAPTER 6. THE GENERAL CONFLUENCE RESULT

but can be captured by modal formulas. Write down appropriate formulas.

L R

(a) c c

(b)

d - e

(c)

d

6.3 Let z, /, ra, n be labels and let

m
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be finite sequences of labels of the same length. For corresponding labels

3 = j(p) » * = HP)

taken from these sequences, and each formula </>p, let

<p> \j>](f)p a b b r e v i a t e <f> [k]<j>p.

Find a correspondence result for the shape

H(A(<P> M ^ P I V = 1, 2,...} -> [i] <->(<->T A A { ^ I P = 1, 2, . . •}))

for arbitrary formulas (/)i,<t>2, — -
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Part

Proof theory and completeness

This part includes all the proof theoretic machinery and results
presented in this book. First, in the short motivating Chapter 7, var-
ious semantic consequence relations are introduced. Then, in Chapter
8, the notion of a standard formal system is developed. Such a sys-
tem is given by a set of axioms and has a proof structure based on
modus ponens and necessitation (a rule designed to cope with the box
connectives). Once developed, this proof theoretic machinery has to
be justified (in the sense that it has to be shown to be correct and
powerful enough). This is done by proving a completeness theorem.
Chapter 9 contains a completeness result which is applicable to all
standard systems, and hence can be regarded as rather superficial.
The proof of this result is important for the method used is appli-
cable in many other situations. Chapter 10 contains a more refined
completeness result which is widely, but not generally, applicable.
This kind of completeness was first developed by Kripke and it was
this advancement which brought modal logic out of the dark ages.

89
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Chapter 7

Some consequence relations

7.1 Introduction

At this point it might be worth your while to re-read the survey of Proposi-
tional Logic, i.e. Chapter 1. There you will see that after the mechanics of
2-valuations have been set up, a semantic consequence relation

is defined which makes precise the informal notion

'4> is a logical consequence of <£'.

The definition of this relation |= makes use of various higher order notions
(such as the set of all 2-valuations).

The programme is then continued by defining a companion relation

which is entirely combinatorial in nature. The validity of an instance of this
relation can be verified by exhibiting a certain finite sequence of symbols - a
witnessing deduction - which acts as a certificate for the instance. Further-
more, the legality of these certificates can be tested mechanically. The whole
process is entirely finitistic.

The interaction between these two consequence relations is then explored.
The soundness result, i.e. that

$ h (j) zz> $ \= (j)

follows almost immediately from the definitions involved. However, the ade-
quacy result, i.e. the converse

$ | = (/) =>• <3> h (j)

takes a little bit of work (which involves an essential use of a maximizing
argument).

91
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92 CHAPTER 7. SOME CONSEQUENCE RELATIONS

The combination of soundness and adequacy, i.e. the completeness result

$ f= 0 <£• $ \- $

should be seen as demonstrating that the fundamental notion |= has a finitistic
and mechanizable construction.

We now wish to attempt a similar programme for modal logic. We will see
that here things are not as simple.

7.2 Semantic consequence

At first sight the appropriate definition of the notion

' the modal formula </> is a "logical" consequence of the set $ of modal
hypotheses'

seems straight forward. It should hold when every model of $ is automatically
a model of </>. However, there are at least two problems with this.

Firstly, it is not at all clear what the appropriate notion of 'model' should
be. Should it be an unadorned structure, a valued structure, a pointed valued
structure, or perhaps something else. There is no 'correct' answer to this
problem; the several different possibilities have to be explored.

Secondly, it is not clear which modal formulas should be regarded as 'logi-
cally' valid and can thus serve as a basis for 'logical consequence'. Again there
is no one answer to this; all possibilities have to be considered.

There are also several other problems which occur with modal consequence,
but let us not worry about these just yet. Let us begin at the beginning.

Recall that modal structures come in three kinds k; unadorned, valued, or
(valued and) pointed. Also let me remind you that at this stage we are working
with an arbitrary modal language (of signature / ) .

7.1 DEFINITION. Let ^ be a kind (i.e. unadorned, valued, or valued and
pointed). Then for each set of formulas \£ and formula 4> the relation

holds precisely when each fc-structure which is a model of ^ is also a model of

These three relations are connected in an obvious way.

7.2 PROPOSITION. For each set of formulas V and formula (/), both the im-
plications

\=P

hold.
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7.3. THE PROBLEM 93

Proof. Suppose first that
* K (t>

and consider any valued structure (*4, a) which models \I>. We wish to show
that (>A, a) models 0. To this end consider any element a of A. Then (A, a, a)
is a valued pointed model of # and hence, by the supposition, we have a Ih (p.
Since a is arbitrary this gives

(A, a) IP <\>

as required.
This proves the first implication and the second follows by a similar argu-

ment. •

In general these two implications are not reversible. For instance, for any
formula (f> we have

but, for any variable P it is easy to find a valued pointed model of

so that

need not hold. You may now like to look for examples showing that

K and \=u

are distinct.
Note that the above example shows that \=v does not have the Deduction

Property, i.e.

need not hold (since \=v 6 —> O # does not hold in general). A similar example
shows that |=w also fails to have the Deduction Property. Note, however, that
\=p does have the Deduction Property.

7.3 The problem

We can now begin to see how modal logic is much more complex than non-
modal logic. In particular we already have several unanswered questions:

• Which of the consequence relations |=fc has a combinatorial characteriza-
tion?

• How can we delineate the range of the 'logically valid' modal formulas, and
how does this effect the consequence relation?
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94 CHAPTER 7. SOME CONSEQUENCE RELATIONS

• What are the ramifications of the lack of the Deduction Property for \=v

and K ?

Some of these questions will be addressed in the next two chapters where the
decision made are justified by proving a couple of completeness results.

To end this chapter we prove a simple result which will form the essence of
a soundness result.

7.3 LEMMA. For all sets of formulas \I> and formulas 6,4> the implications

(Base) (j) e V => V \=v\=

(MP) \ =» tf \=v (j)

* \=v 0 J
(N) V \=v </> => # K [•]<£

/io/c? (for each label i).

Proof. The (Base) case is trivial.
For the (MP) case observe that for each valued structure (A, a) and for-

mulas 0 and 0, if

{A, a) IP 0 -> (j) and (A, a) IP 0

then
(A, a) IP 0

(and, in fact, such an implication holds pointwise).
Finally, the (N) case follows from Lemma 4.8. •

7.4 Exercises

7.1 The three consequence relations |=fc can be subsumed under one more
general relation. Thus, for sets 6, \I>, $ of formulas and a formula </> let

mean that for each pointed, valued structure (A, a, a), if

A models 6 , (A, a) models ^ , (A, a, a) models

then (̂ 4, ce, a) Ih 4>.

(a) Show that
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7.4.

(b)

EXERCISES

(v) tf
(u) 0

Show that

(i) e

and hence,

\=v </> & 0,
\=v </> ^ 0 ,

\Jf <̂ ) U^ (k ^

\fy ^ ^= (k ^

if convenient,

^ , 0 f= ()
0 , 0 | = «

> e'eu
we may

>

7 | T^

assume that

95

whenever we use this relation.

(c) Show that if
6C0' ,

then

e,#,$ |=
(d) Deduce Proposition 7.2.

(e) Show that
(i)

(iii) e, tf, tf |= <£ => e, ^ , # [=

and hence deduce Lemma 7.3.

(f) Find an example where both

hold.

7.2 For each set $ of formulas let $* be the closure of $ under [»] for arbitrary
labels i. Thus each member of <$* has the form

bio
for some compound label i and 9 G 3>. Show that for each formula 0, the three
conditions

(i) *• hp 0 , (ii) $* K <A , ("i) * K 0
are equivalent. When proving the implication (iii)=>(i), you may find it useful
to use the properties of generated substructures as given in Exercise 4.9 of
Chapter 4.
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Chapter 8

Standard formal systems

8.1 Introduction

As I explained in Chapter 1, the principal aim of (non-modal) propositional
logic is to give a syntactic description of the semantic consequence relation
\=. This is done by setting up a formal system controlling a proof theoretic
consequence relation h whose operational properties mimic (we hope) those of
|= . The success of this programme culminates in the proof of the completeness
theorem asserting that

$ h (j) & $ (= (/)

for appropriate sets of formulas $ and formulas <j>.
We now wish to carry out a similar programme for modal logic. This is not

entirely straight forward for, as we saw in Chapter 7, there are many different
modal semantic consequence relations, and it is not at all clear which of these
we should isolate for proof theoretic analysis.

The honest approach to this is to state at the outset which semantic con-
sequence relations we are interested in, and then design an appropriate formal
system. We won't do this. Our approach (which, in fact, is the usual approach)
will be to first construct a proof theoretic consequence relation (or rather, a
whole class of such consequence relations, all of a similar kind), and then see
which, if any, of the semantic consequence relations have been captured.

A second difference between modal and modal-free logic has a deeper sig-
nificance. In the non-modal case there are several different possible styles of
proof systems (Hilbert, Natural, Sequence, . . . ) . One of the important achieve-
ments of propositional logic (and some of its non-modal enrichments) is that
these different styles are intertranslatable. (The deduction property and the
cut elimination property are two of the tools used in these translations.)

In modal logic the situation is much more delicate; there are significant
technical problems (some of which have not yet been solved) to be faced when
translating one style into another.

97
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98 CHAPTER 8. STANDARD FORMAL SYSTEMS

We step over these problems by choosing a proof style which best suits our
purpose, namely a Hilbert style of system.

For us a formal system S with its associated consequence relation hs is
determined by the following data.

• An acceptable set S of logical axioms.

• A set 1Z of rules of inference.

The precise definition of these notions will be given later, but once they have
been fixed we may construct the associated consequence relation

$ \~s </>

between sets of formulas $ and formulas 0 in a standard way. Thus this
relation holds precisely when there is a witnessing formal deduction consisting
of a finite sequence

00, 01, •• -,0n

of formulas generated from <3> using S and finishing with the formula 0.
Each formal system S is determined by its two components S (the axioms)

and 1Z (the rules). We will fix the rules once and for all so, for us, the system
S is determined solely by the choice of axioms S.

By its very nature a proof theoretic system is concerned with syntactic
manipulations in a certain formal language. It is thus important that we know
what is a part of that language and what are merely convenient devices for
talking about the language. Therefore, for clarity, I will restate the meaning
of 'the modal language of signature / ' .

8.1 CONVENTION. For an index set I, the modal language of signature I has
as its basic symbols _L, T, A, V,—>,-», and [»] for each i E I. (In particular,
<-• and <i> are not part of the language.) •

8.2 Formal systems defined

We need to make precise the following notions.

• An acceptable set of axioms S.

• The rules of inference 1Z.

• A witnessing deduction 0o, 0 i , . . . , (j>n.

This we now do.

8.2 DEFINITION. An acceptable set of axioms is a set S of formulas which
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8.2. FORMAL SYSTEMS DEFINED 99

• contains all (modal-free) tautologies,

• contains all formulas of the shape

(K) M(0 - t f ) - (M0-> IXM

for all formulas #, ip and labels i,

• is closed under substitution. •

Each set A of formulas generates a smallest acceptable set of axioms S.
Namely, let A+ be the set formed by adding to A all tautologies and all
formulas (K) and then let S be the set of substitution instances of A+ . This
gives us a convenient way of describing particular sets of axioms, for we need
only give a generating set A. There are a host of examples of such sets, many
of which are formed from various combinations of the shapes D, T, B, . . . of
Chapter 2. We look at some of these examples in the next section.

8.3 DEFINITION. The rules of inference are modus ponens

,MP) *-Ll±

and necessitation

for each label i G / . •

The meaning of these rules will become clear after we have described the
notion of a formal deduction.

8.4 DEFINITION. Let S be the set of axioms determining a given formal sys-
tem S and let $ be an arbitrary set of formulas (the hypothesis set).

(a) A witnessing S-deduction from $ is a finite sequence

of formulas such that for each index 0 < r < n one of the following holds.

(hyp) The formula 4>r is an hypothesis, i.e. a member of <£.

(ax) The formula c/)r is an axiom, (i.e. a member of S).

(mp) The formula <pr is obtained by (MP) from two earlier formulas, i.e.
there are indexes t,s < r with

(fit = ((t>s - > &)•
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100 CHAPTER 8. STANDARD FORMAL SYSTEMS

(n) The formula (f)r is obtained by (Ni) from an earlier formula, i.e. there
is an index s < r with

<f>r = \j]<t>s

(for some label i £ / ) .

(b) A formula <fi is an S-consequence of $

$ hs (j)

if there is a witnessing S-deduction from $ whose final term is <\>. •

A better understanding of these notions will be obtained by looking at
some particular examples of formal deductions. For this purpose several such
examples are given in the next section. For the time being let us look at some
box (and diamond) manipulations.

8.5 LEMMA. For each formal system S and formulas ip and (p,

hs v>-+</> =• hs D ^ D ^

holds.

Proof. Let us abbreviate tp —> </> by 6. Then any witnessing deduction for
6 can be extended to one for Q ^ —> O ^ as follows.

0 (Hyp)
BO (N)

(MP)

Down the right hand side I have indicated the justification for each of the
terms in the deduction. •

A useful consequence of this is concerned with equivalences.

8.6 COROLLARY. For all formulas ip, 4>

holds. In particular, if t/> o-nd <j> are tautologically equivalent then

holds.
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8.2. FORMAL SYSTEMS DEFINED 101

Recall that the diamond connective <̂ > has been introduced by

Thus, using the sequence of tautological equivalences

we have

Similarly, by taking contrapositives, the above Corollary gives

This shows that for most purposes <^ can be regarded as a primitive symbol.
We conclude this section with a couple of observations.
There is some considerable confusion in the literature over the correct no-

tion of a proof theoretic consequence relation. Most authors use a weaker
version which can be described in various ways but which amounts to the
following notion.

8.7 DEFINITION. For a set of formulas $ and formula <p let

mean there is some finite part </>i,..., <j)n of $ with

hs 0i A . . . A 0n -> (f>

(where here the hypothesis set is empty). •

It is an easy exercise (which you should do) to show that

holds, however, in general, the converse is false. Note, however, that when
used with an empty hypothesis set, the two relations agree, i.e.

holds for all formulas (/).
The important difference between hg and hs is the Deduction Property.

By construction we have

<S>, 0 h£ 0 =* $ h£ (0 -> 0)
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102 CHAPTER 8. STANDARD FORMAL SYSTEMS

but, in general, this is not true of \~s. To see this note that for any formula
(/>, the rule (N) gives

but only for special systems S (the pathetic systems) do we have

h; (*-> •</>)•
It is precisely this 'defect' of \-$ which leads many people to consider only the
weaker version hg .

The second observation concerns the monotonicity of this consequence no-
tion. We state the relevant result but leave the proof as an exercise.

8.8 PROPOSITION. For each pair of sets of axioms S and T with S C T and
for each pair of hypothesis sets $ and \I> with $ C \I>, the implication

holds for all formulas (/>.

8.3 Some monomodal systems

In this section we look at some particular, and well known, examples of formal
systems formulated in the monomodal language, i.e. the language with just
one label. All of these examples are generated using various combinations of
the standard shapes of formulas D, T, B, 4, 5 (as given in Chapter 2).

The first and smallest formal system K is the one whose axioms are all
instances of tautologies together with all instances of the shape K. (Thus the
set of axioms of K is the smallest allowed by Definition 8.2.)

Larger systems can be formed by extending the set of axioms. Thus, for
instance, let

KD , KT , KB , K4 , K5

be the systems whose axioms comprise the smallest acceptable set containing
the formulas

D , T , B , 4 , 5

respectively. Similarly let

KDT , KDB , KD4 , KD5
KTB , KT4 , KT5

KB4 , KB5
K45

be the systems whose axioms comprise the smallest acceptable set containing
the indicated shapes. Continuing further we may form such systems as

KDTB , KDB4 , KB45
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8.3. SOME MONOMODAL SYSTEMS 103

etc.
Two of these systems are particularly important and have given names.

These are
S4 = KT4 , S5 = KT5.

On the face of it the five shapes D, T, B, 4, and 5 give us 25 = 32 different
systems, however, as we will see, not all of these are distinct. There are, in
fact, only 15 such systems.

How do we compare two systems and what do we mean by two systems
being 'the same' ? We take a pragmatic, extensional view of this.

Thus given two systems S and T (based on the sets of axioms S and T) we
write

S < T

if
l-s <t> => H - </>

holds for all formulas </>. It can be seen that S < T implies the apparently
stronger property that

<£ h s <j> => $ \~j (j)

holds for all hypothesis sets $ and formulas (j).
We now agree to say that S and T are the same if both the comparisons

S < T and T < S

hold.
Using this notation let us look at some of the comparisons which hold

between K, KD, KT,. . . , KDTB45. These comparisons will follow from various
examples of witnessing deductions.

Our first example shows how the shape D is captured by T. For an arbitrary
formula <f> let

(so that D(0) is /? -» 7, T(</>) is /? -> 0, and T(-.</>) is a - • -.0). The following
sequence is a witnessing S-deduction for any system S whose axioms include
the shape T. The justification for each formula is given on the right.

(a -+ -0 ;
<\
/

(/? -> 0) -> ((^

/

This deduction immediately gives the following.

"10

(0
7

7)

(P
7

-> --a)

- 7 )
7))

CO
(Taut)
(MP)
(T)
(Taut)
(MP)
(MP)
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104 CHAPTER 8. STANDARD FORMAL SYSTEMS

8.9 LEMMA. KD < KT , KD4 < S4 , KD5 < S5.

The next example shows how S5 captures the shape B. Some of the terms
have been omitted and you should fill in these positions for yourself.

• -,,£_>-.0 (T)

: (Taut)
(j) - > <></> (MP)

<></> - n <></> (5)
: (Taut)
; (MP)

(f)^ D O (MP)

Combining this with the previous Lemma we get the following.

8.10 LEMMA. KDB5 < S5.

All modal systems have the following two useful derived rules of inference.

9 - • 6 0^6

We refer to these jointly as (EN), i.e. as 'extended necessitation'. The first of
these rules is justified by

0 - 4> (Hyp)
cj>) (N)

and the second by

These derived rules make some deductions easier to display. For instance,
working in any extension of KB5 we have
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8.3. SOME MONOMODAL SYSTEMS 105

<>-•<£-• D O - " / 1 (5)

(SAT)

which immediately gives the following.

8.11 LEMMA. K4 < KB5 , KDB4 < KDB5.

The previous example showed how, in the presence of B, the shape 4 can
be captured by the shape 5. We can now do the reverse.

• - , 0 -> \y^4> (4)

O V - <><A
; (EN)

• OV- DO
(B)

As a consequence of this we have the following.

8.12 LEMMA. K5 < KB4 , KT5 < KTB4.

Finally we show how to capture the shape T.

D V (4)
D V - <> U4> (D)D

DO

Combining this with several of the previous results gives us two different
axiomatizations of S5.
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106 CHAPTER 8. STANDARD FORMAL SYSTEMS

8.13 THEOREM. S5 = KDB4 = KDB5.

Proof. We have

as required.

S5 =
<
<
<
<

•

KT5
KTB4
KDB4
KDB5
S5

(by Lemma 8.12)
(from above)
(by Lemma 8.11)
(by Lemma 8.10)

8.4 Some polymodal systems

Historically the monomodal systems of the previous section were developed for
various philosophical reasons, for instance, as attempts to formalize some of
the properties of the modalities 'is necessary', 'is obligatory', 'is known', etc.
Alongside these developments there were also various analyses of the properties
of tenses (in natural languages) and time. This brought forth tense logic which
has now become temporal logic and which also encompasses a much wider field
of applicability.

Temporal logic is a the study of certain bimodal system (and various enrich-
ments of these) designed to capture the flow of time. The associated transition
structures have the form

A = (A,^,^)

where the two carried transition relations are the forward passage and the
backwards passage through time. The two relations are not unconnected,
however the minimal restrictions we need to put on them are as follows.

8.14 DEFINITION. A temporal structure is a bimodal structure

A = (A,^,-^)

where each of the transition relations is transitive, and each is the converse of
the other. •

Using some of the correspondence results that we have obtained we see that
such structures can be isolated by a standard formal system. Thus consider
the bimodal language with box operators [-] and [+], and in this language
consider all the formulas of the following shapes.
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8.4. SOME POLYMODAL SYSTEMS 107

Let TEMP be the standard formal system axiomatized by the formulas of these
above four shapes.

The following result is straight forward.

8.15 THEOREM. A bimodal structure A (as above) is a temporal structure
precisely when it models the system TEMP.

Proof. The first two axioms ensure that the two relations are transitive,
the third ensures that —^ is included in the converse of —^ and the fourth
ensures that —^ is included in the converse of -^->. •

As remarked already, temporal logic can be used to analyse some of the
tense properties of natural languages. The recent development of situation
theory is an attempt to analyse the more general information content of natural
languages. This has thrown up another bimodal system.

Thus consider the bimodal language with box operators [«] and Q and
let SL (situation logic) be the formal system whose axioms are all the formulas

and the formulas

for arbitrary formulas <\>. Structures for this language have the form

and the models of SL are easily characterized.

8.16 THEOREM. A structure A (as above) models SL precisely when the three
conditions

• the relation - ^ is an equivalence

• the relation —• is a pre-ordering

• for each configuration a —• b ^ + c there is an element d with a - ^
d—>c

hold.

Proof. A routine application of various correspondence results. •

Dynamic logic is a naturally occurring polymodal logic. Furthermore in
this logic the set of labels has its own algebraic structure and this leads to
some quite intricate properties. At brief discussion of this logic is given in
Chapter 14.
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108 CHAPTER 8. STANDARD FORMAL SYSTEMS

8.5 Soundness properties

In Chapter 7 we introduced three semantic consequence relations \=k (for
k = u,v,p). These made no reference to any underlying basis of 'logically
valid' modal formulas. We can now correct this omission.

8.17 DEFINITION. Let S be a standard formal system with set of axioms S.
Let A; be a kind. For each set of formulas <£ and formula </>, the relation

holds precisely when each ^-structure which is a model of S and of $ is also a
model of 4>. •

Note that
$ |=* 0 & * U S f=* 0

so that an analysis of (=5 could be reduced to one of |=fc . However, the
parameterized version f=s leads to a much richer theory.

We have now attached to each formal system S five consequence relations;
the two proof theoretic relations

and the three semantic relations

H . \=l , K •

How do these relations interact? We have already observed that

and a simple application of Proposition 7.2 (with \I> = $ U S) gives

$ K <t> =* * H 4> => $ Ns «/»•
We can also add to this a soundness result.

8.18 THEOREM. For each formal system S, hypothesis set $, and formula 4>,
the implication

/10/ds.
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8.5. SOUNDNESS PROPERTIES 109

Proof. This is proved by induction on the deduction witnessing $ \-$ 4>.
The base cases and the induction steps follow by an application of Lemma 7.3

This result can be used to show that different sets of axioms give different
formal systems. For instance, by Lemma 8.9 we know that KD < KT. Thus
to show that the two systems are not the same it suffices to find a formula (j>
with

I-KT <t> , not[hKD <t>]

and, by the soundness result, the second of these can be justified by showing

110t[|=KD #

To this end, for an arbitrary variable P let

Trivially I-KT <t>-
Now consider any structure A with just two points a and b and accessibility

relation
a — • b — • a

i.e. for all points x

x -< a <& x = b , x -< b <=>• x = a.

Note that A is serial and hence is a model of KD.
Consider any valuation a o n ^ with

a(P) = {b}.

Then (A, a) models KD. Also

a Ih -nP , b Ih P

so that
a Ih ^P , a Ih • / >

and hence
a Ih -.0.

Thus (A, a) does not model <f> which gives the required result.
In the next chapter we prove a couple of completeness results; one appli-

cable to all standard formal systems, the other applicable only to a restricted
class. For both results we do not deal with the full power of the appropriate
consequence relation, but only with the 'logical' case, i.e. we restrict to the
case where the hypothesis set $ is empty.
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110 CHAPTER 8. STANDARD FORMAL SYSTEMS

8.6 Exercises

8.1 Verify that

(n) hK

(iii) I-K

(iv) HK

w \-K u<t>-+ n (*

(vi) hK

(viii) hK

(ix) hK

for arbitrary formulas 9, i[> and <j>.

8.2 Show that

(i) HK4 • OV - •

(ii) HK4 ( • < »

and hence verify the results of Exercise 4.5.

8.3 For the four shapes of formulas D,T,B?4 consider the 16 = 24 possible
extensions of the system K obtained by adding some of these shapes as axioms.
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8.6. EXERCISES 111

(a) Show that this gives no more than 11 different systems with inclusions
as shown.

KTB

KDB

KD4

(b) By considering structures with no more than three elements, show that
these 11 systems are distinct.

8.4 For each of the systems S of Exercise 8.3, consider the system S' formed
by adding 5 as a further axiom. Show that this produces no more than four
new systems

K5, K45, KD5, KD45

and fit these into the diagram of Exercise 8.3.
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112 CHAPTER 8. STANDARD FORMAL SYSTEMS

8.5 For a given formula </> in a monomodal language, the modal variants of <fi
are the formulas M0 where M is a modal operator of the form

•3

•2

•

on

on2

• on

<>2n

o
<>2

ono

DO2

etc. In general these are all distinct and there no implications between them.
However, in S4 = KT4 each formula has no more than 7 modal variants. These
with some implications between them are shown in the following diagram.

ono*

(v) \ / (w)

non*
(xii)
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8.6. EXERCISES 113

You are invited to verify these implications and to insert the two missing ones.
To do this let h be h$4 and prove the following.

(a) Use T and (EN), and finally 4 to show that

(i)
(iii)
(v)

(vii)
(ix)
(xi)

h
h
h
h
h
h

•
<>
<>

j) —• (f)

<f y 1 1 (j)
\/(j) —̂
DO
no

- no
^O24>
-> Q>4>

(ii)
(iv)
(vi)

(viii)
(x)

(xii)

h
h
h
h
h
h-

DO-ODO

hold for all formulas (j).

(b) Setting <f> := (^(f) in (a) and using T and 4, show that

and hence each sequence of four or more modal operators collapses to
three or fewer.

(c) By considering suitable models of S4, show that there is at least one
formula <\> for which the above 11 variants are distinct.

8.6 Consider the formal system K5 and let h be hK5 .

(a) Verify that

(i)
(iii)
(v)

(vii)
(ix)
(xi)

hold for

h
h
h
h
h
h

all

OLJ0-
O2 D0

n on
nv-̂
formulas

- [
-»
-»
0-n
d>.

34

n
<>

v
Zl3'?!'
• 0

(ii)
(iv)
(vi)

(viii)
(x)

(xii)

H
1-
1-
h
h
1-

OD • 2 0

<>i

(b) Show that in K5 the modal variants of a formula <j> are arranged as

o2

and these formulas can be distinct.
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114 CHAPTER 8. STANDARD FORMAL SYSTEMS

8.7 Show that in S5 each variable has precisely three modal variants and
describe how these are arranged.

8.8 Let h be KKTB • Show that for each variable P, formula 4> and integers
m > n > 0, both

hold, and hence P has infinitely many modal variants in KTB.

8.9 Describe the modal variants of a variable P in K45 and in KB4.

8.10 Find temporal structures which do not model the following shapes.

(i) [+]-L (ii) <+>T (iii) [+]0-+0 (iv)

(v) [-]*</>-> [+]</> (vi) [+]2</>-+ [+]</> (vii) <+></> ^ [+]0 (viii)

8.11 Which of the following are modelled by all temporal structures?

(i) <+>[+]</>-> [+]<+></> (ii) <+>[+]0-+ H O 0

(iii) <+>[-] 0 -+ [-]<+>0 (iv) <+>[-] 0 - , [+]<->0

8.12 The basic temporal system TEMP is too weak to capture many of the
assumed properties of the passage of time. In this and the next two exercises
we consider some suitable strengthenings of TEMP. For each formula 0 let

[~] 4> abbreviate [-] 0 A 0 A [+] cj>

and let LI NT IM be the extension of TEMP formed by the addition of the two
axioms

ME-]0-
To understand the import of this, for each temporal structure A, let « be the
relation on A given by

a — • b or a = b or a — • b

(for a, b G A),

(a) Show that for each model A of TEMP

For all
ft II" y "r-r -\ _̂̂  II

holds for all valuations on A, a G A and formulas 0.

(b) Show that for each model A of TEMP the three conditions:
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(i) For each formula </>, A lhw [«]0 -> [-] {+}</>.

(ii) For each formula </>, A \\-u <+> [«]<£ -

(iii) For each wedge

of elements we have b « c.

are equivalent.

(c) For an arbitrary model *4 of LINTIM:

(i) Show that the relation « is the least equivalence relation which
includes - ^ (and - ^ J .

(ii) Show that each ^-equivalence class of A is linearly ordered by - ^ .

(d) Conversely, show that each disjoint union of linearly ordered sets provides
a model for LINTIM.

8.13 This exercise continues Exercise 8.12. Each linearly ordered set (A, <)
produces a model of LINTIM (by interpreting a -^ b as a < 6, etc). In
particular

are models of LINTIM.

(a) Find a sentence <\> modelled by each of A/", Z, Q, and 1Z but for which

"•[•"LINTIM <t>\-

(b) Find sentences 0 and ip with

AT lhu 0 , -.[Z lhw 0] , -[A/" lhu ^] , Z \VU
 I/J.

(c) Find a formula shape which is modelled by both Q and 1Z but by neither
M nor Z.

(d) Can you find a formula 0 such that 11 \\-u (j> but -\Q \\-u <j>]l

8.14 For some structures the interpretation of the two operators • and <()>
agree, and in this case we often write O f°r both. Such structures are controlled
by a function next and we think of this as a ticking clock.

(a) For a structure A with a transition relation —• corresponding to the
modal operators Q and <Q>, show that the following are equivalent.
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116 CHAPTER 8. STANDARD FORMAL SYSTEMS

(i) There is a function next: A > A such that

a —• b O next(a) = b

holds for all a, b G A.

(ii) For all formulas 0, A \\-u [J<t> <-> <></>•

(b) Let A be the class of structures A = (A, —•, - ^ ) where —• is a ticking
clock (given by the function next) and - ^ is the *-closure of — K Show
that A models each of the shapes

[•]</> ^ 0 A o H 0 [•](</> -> O ) -> W -

(for all formulas 0).

8.15 Let S be any non-empty set and let E be any collection of non-empty
subsets of 5 with S G E. We call the elements s of S the situations, and we
call the elements a of E the infons (packets of information). We say a situation
s supports an infon a if 5 G a.

Let A be the set of supported infons i.e. the set of pairs

a = (5, <J) where s G a.

Define the relations - ^ and —• on A by

(5, a) ^^ (t, T) means a = r
(s,cr) —• (£,r) means a = r and i G r

and set

(a) Show that -̂ -> is an equivalence relation, and —• is a partial ordering
of A

(b) Show that A models SL.

(c) Suppose that S G E. Show that A models the confluence shape

no
if and only if for each cr, r G E and 5 G o fi r, there is some p G E with
5 G p C cr fl r.
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8.16 As in Exercise 7.2 of Chapter 7, for each set $ of formulas let <£* be the
closure of $ under [i] for arbitrary labels i. Thus each member of 3>* has the
form

EG*
for some compound label i and 0 € $. Let S be an arbitrary standard formal
system.

(a) Show that
$ hs $*

and all three of the implications

$ h™ (j) =» $* h£ 0 => $ hS 0 => $* hs 0

hold for all formulas 0. Furthermore, show that the left hand implication
is not reversible.

(b) Mimic the proof of the Deduction Theorem for propositional logic to
show that the central and right hand implications of (a) are reversible.

(c) Extend the result of Exercise 7.2 to show that the three conditions

*• K 0 , $* K 4> . * H <i> ,
are equivalent.
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Chapter 9

The general completeness result

9.1 Introduction

Let S be a standard formal system and let M be a class of structures suitable
for the language of S. The members of M may be unadorned, valued, or valued
and pointed as the case may be, but all must be of the same kind. We say
that S and M are completely matched if for each formula <j) we have

hs </> & M \\-k 4)

where lhfc is the satisfaction relation appropriate for the kind of M. Such
an equivalence is called a completeness result, where the implication => is the
soundness component and the implication <= is the adequacy component.

A completeness result of this kind is usually the solution to one of two
different kinds of problems.

(a) Here we are given the system S and the problem is to find a class M
which completely matches S. The reason for doing this is to analyse the
properties of S in a more algebraic way, and the choice of M should take
this into account.

(b) Here we are given M and the problem is to find a system S which com-
pletely matches M. The reason in doing this is to obtain a uniform way
of describing the common properties of the structures in M. Thus it is
desirable to make S as simple as possible.

Of course, for an arbitrarily given S or M there may be no matching partner,
or there may be several. Thus proving a completeness result is not just a
routine exercise. Nevertheless, such results exhibit some general features and
there are some commonly used techniques. These will be described in this and
the following chapters.

In this chapter we will prove a completeness result which is applicable to
all standard systems S (and provides a solution to a problem of type (a)). This

119
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120 CHAPTER 9. THE GENERAL COMPLETENESS RESULT

universal applicability means that the result is, in fact, rather weak; however
the result does provide a basis for the vast majority of completeness results,
in the sense that many of the proofs of these results are refinements of the
universal proof.

9.2 Statement of the result

For the remainder of this chapter let S be a fixed, but arbitrary, standard
formal system with axiom S. We will produce a class of valued structures
which completely matches S. In fact we will produce two such classes which,
in some sense, are at opposite extremes.

For one extreme let M be the class of all valued structures which model S
(i.e. are models of S). Note that for each formula <f> we have

M U-v <f> & K 0

(for the right hand side is defined to mean the left hand side). Also, by the
general soundness result, we have

h> <t> =* \=l<t>

so a completeness result will follow if we can prove the converse of this last
implication.

For the other extreme we will construct a particular valued structure (6>, a)
- called the canonical valued structure ofS- which models S (i.e. is a member
of M) and on its own completely matches S.

Putting these together we see that the eventual aim of this chapter is to
prove the following completeness and characterization result.

9.1 THEOREM. Let S be a standard formal system with canonical valued struc-
ture (<5,cr). For each formula <f> the conditions

(ii) ( 6 , a) IP <\>
(in) h s *
(iv) \=l cj>

are equivalent.

(The numbering of the items of this result has been done to facilitate a
comparison with a later result.)

Note that the implication (iii) => (iv) is just soundness (which we have
already proved in Chapter 8). The implication (iv) =>• (ii) follows immediately
we have verified that ((5, a) models S. Much of the content of this theorem is
in the implication (ii) =>• (iii).
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9.3. MAXIMALLY CONSISTENT SETS 121

9.3 Maximally consistent sets

Intuitively a set of formulas $ is inconsistent relative to S if the machinery of
S can be used to derive a contradiction from $. Because of the failure of the
Deduction Property we need to take a little care in making this idea precise. It
turns out that the crucial property is the existence or not of formulas <f>i,..., (j)n

in $ such that

h s 0 i A . . . A 0 n - > J_ (9.1)

The existence of such formulas means that $ is inconsistent (relative to S),
and the non-existence means that <£ is consistent. This can be made precise
using the weak proof consequence relation h^ .

9.2 DEFINITION.

(a) A set of formulas $ is S-consistent if -«[<3> hg -L] i.e. if there are no mem-
bers 0 i , . . . , <f>n of $ for which (9.1) holds. Let CON be the collection
of all such S-consistent sets.

(b) A set of formulas is maximally S-consistent if it is S-consistent but no
proper extension of it is. Let S be the set of all such maximally S-
consistent sets. •

In more detail, each member s of S is a member of CON and for each
formula (f>

s u {(j)} e CON => (j>es

holds (for if <j> £ s then s U {(/)} is a proper extension of s and so cannot be
consistent). This maximality ensures that each s € S has several useful closure
properties. Clearly, there is no formula (j) such that both </> and ->0 are in 5
(for, trivially,

hS ( 7 A n ^ J_).

Also, if (j) fi s then 5 U {(/>} is not consistent, so there is a conjunction a of
finitely many member of 5 with

hs J A ^ I . (9.2)

Similarly, if -\<\> £ s then
h s r A -10 - * _L

for some conjunction r of members of s. But then, using an appropriate
tautology, we have

h s a A r - > l

which would mean that s is, in fact, inconsistent. Since this is not so, at least
one of (j) and ->0 is in 5, and hence s contains precisely one of 0 and -»0.
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122 CHAPTER 9. THE GENERAL COMPLETENESS RESULT

A similar argument shows that s is closed under implication. For suppose,
for some formula 0, there is a conjunction p of members of s with

l ~ s P —• <\>-

Then 0 is in 5, for otherwise there is a suitable conjunction a such that (9.2)
holds and hence

h s a A p —• _L

which would mean that 5 is inconsistent.
By continuing in this way we may arrive at a proof of the following Propo-

sition. (The remaining details are left as an exercise.)

9.3 PROPOSITION. Let seS. Then

T e s , _L £ s

and for all formulas 0, ip, (j), the equivalences

(-*) -«f) G s 4=> <j> £ s
(A) 0 Aip E S <$ 9 G s and ip G s
(\?) OWipes <£> 0 es or ip G s
(—*) 0 —• ip G s O- 6 (f: s or ip G s

hold.

Note that this Proposition does not contain a clause corresponding to the
connective [t]. The appropriate property for this will be dealt with in the
next section.

The most important property of S is that it is non-empty and, in fact,
has enough members to distinguish between all formulas which ought to be
distinguishable. The precise result is as follows.

9.4 LEMMA. (Basic Existence Result) For each S-consistent set of formulas
$ there is some s G S with K s .

Proof. Let (</>r \ r < u) be any enumeration of all formulas, and define the
sequence (Ar | r < ui) of sets of formulas by

Ao = $
. _ { Ar U {<f)r} if this is S-consistent

r + 1 ~ \ Ar otherwise.

By construction we have

$ = Ao C Ai C • • • C Ar C • • • (r <LJ)

and each Ar is S-consistent. Let

s = |J{Ar | r < w}.
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9.3. MAXIMALLY CONSISTENT SETS 123

This set s is consistent. For if it isn't, then some finite part of s is inconsistent,
and this finite part is included in some Ar, which is consistent. Thus it remains
to show that s is maximal.

Consider any formula <\> such that s U {</>} G CON. There is at least one
index r < UJ such that (f> = (j)r. But then

ArU{<f)r} C sU{(/)}

so that the smaller set is also consistent, and hence

<j) = (j)r e A r + i c s

to demonstrate the required maximality of s. •

As remarked already, this is the most important result of the whole chapter.
In fact Theorem 9.1 (as is also the case with several other results) is little
more than a rewording of Lemma 9.4. Almost all of what follows is a slightly
elaborate exercise in symbol shuffling.

A simple consequence of the Basic Existence Result (i.e. of Lemma 9.4) is
a characterization of S-derivability from a set of hypotheses.

9.5 LEMMA. For each set of formulas $ and formula <t>, the equivalence

holds.

Proof. (=>). This holds since each 5 G S is closed under implication.
(<=). The hypothesis (ii) together with the Basic Existence Result ensure

that
$ U {^0} i CON.

But then there is a conjunction r of members of $ such that

hs r A -10 -> ±.

An application of a tautology now gives (i). •

One particular case of this Lemma is worth noting separately, namely the
case $ = 0.

9.6 COROLLARY. For each formula (f), the equivalence

hs <t> & {\fs

holds.
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124 CHAPTER 9. THE GENERAL COMPLETENESS RESULT

9.4 The canonical structure

Each structure A (labelled transition structure) comprises a non-empty carry-
ing set A furnished with an appropriately indexed family of binary relations
(transition relations) —^ (one for each label i). The canonical structure 6 for
S is such a structure based on the set S of maximally consistent sets of formu-
las. To complete the construction of S it remains to define the corresponding
family of relations. Thus, for each index i let

i

be the relation on S where for each s, t G S,

8-Ut

holds precisely when for all formulas 0,

\j](j) e s =>• <fr e t.

We also use
t -<iS

to indicate that 5 ——* t holds. (As usual, this will help to condense certain
descriptions.)

Note how the (->) clause of Proposition 9.3 shows that s —^ t holds exactly
when for each formula </>

(fret => <i>(j) e s.

The Basic Existence Result now allows us to add to the equivalences of this
Proposition.

9.7 LEMMA. For each s G S and formula (fr, the equivalence

holds.

Proof. (=>) This follows immediately from the definition of -<;.
(^=) Consider set of formulas

si-
Then the definition of -<; and the hypothesis (the right hand side) gives

V C t e S =» t ^ s => ( p e t

so that Lemma 9.5 provides ipi,..., ipn G \I> with

h s V>1 A . . . A V n - > <t>-
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9.5. THE CANONICAL VALUATION 125

Using the basic properties of S, this gives

h s [ > M A . . . A

Since each [*]Vv G s and 5 is closed under implications, this gives [f\ip G 5,
as required. •

9.5 The canonical valuation

As we will see later, in general the unadorned canonical structure (5 is not
a model of S. However, it does model S when enriched by suitably chosen
valuations. The canonical valuation a on & is given by

a(P) = {s G S I P G s}

for variables P. Equivalently, a is such that

5 ih P & P e s

for s G S and variables P. This equivalence extends naturally.

9.8 LEMMA. For each s € S and formula (/), the equivalence

5 Ih 0 o <fi e s

holds.

Proof. For each formula (p consider the condition

(0) (VseS)[s Ih <t>^<j>es\.

We verify (0) by induction on the complexity of <\>.
The base case holds by the definition of a (and since T 6 s and JL ^ s).

The passage across the propositional connectives follow from the equivalences
of Proposition 9.3. It thus remains to pass across \j].

For a given s G S and formula 0, using first the definition of Ih and then
the Induction Hypothesis (0) followed by Lemma 9.7, we have

s Ih \J](j) <* (V* <i s)[t Ih 0]
& (Vt -<; s)[<t> G t] <* \j]<t>es

which gives ( [*]</>), and so completes the proof. •

As an immediate consequence of this with Corollary 9.6 we have the fol-
lowing.

9.9 COROLLARY. The canonical valued structure (6 , a) models S.
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126 CHAPTER 9. THE GENERAL COMPLETENESS RESULT

9.6 Proof of the result

The proof of Theorem 9.1 is now very short. For instance, for each formula 0,
Lemma 9.8 and Corollary 9.6 give

(6 ,a ) IP <t> <* (VseS)[s Ih </>]
& (\fs e S)[<l) e s] & \-s <\>

which verifies the implication (ii) => (iii). The implication (iii) => (iv) is just
soundness, and the implication (iv) => (ii) is a consequence of Corollary 9.9.

9.7 Concluding remarks

On the face of it, Theorem 9.1 gives us two solutions to problem (a) (of Sec-
tion 9.1) for an arbitrary standard system S. However, these solutions are not
of much practical value. On the one hand we are told we may analyse S by
looking at the class of all its valued models. Unfortunately, to investigate this
large class we must already have a fairly extensive knowledge of S (in which
case we do not need the completeness result). On the other hand we are told
we may analyse S by looking at a particular valued model. Unfortunately,
this model is constructed from S and the process of determining its properties
involves an analysis of S (which makes the exercise somewhat pointless).

In spite of these drawbacks, Theorem 9.1 does have some value. It does at
least tell us that every standard system has a single characteristic valued model
(a fact which is not at all obvious). However, to bring out its full potential,
we must now refine the Theorem. We may do this by either strengthening the
conclusion, or by modifying the proof to extract more information.

There are two possible lines of development.
One possibility is to try to eliminate the references to valuations, and look

for a characteristic class M consisting of unadorned structures. This can be
done for certain pleasantly disposed systems S (for which (5 itself models S).
It turns out that such systems S have a characteristic class M defined entirely
without reference to S, and hence the completeness result does open up a
genuine second line of attack on S. This case is discussed in the next chapter.

Another possibility is to look for a characteristic class which consists en-
tirely of finite structures. This then opens up the possibility of a mechanical
test for derivability within the system. (For, clearly, checking validity in a
finite structure is potentially mechanizable.) Again we find there are many
systems for which this approach is feasible, and these are discussed in a later
chapter.

There are, of course, systems with no known completeness result (beyond
that of Theorem 9.1) and there are examples of theories with various demon-
strable complexities (or eccentricities). A first course in modal logic is not the
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9.8. EXERCISES 127

place for a detailed account of these, but such examples should at least be
mentioned. (Otherwise you might get an over rosy view of modal life.) A few
of these more complex systems will be described later.

9.8 Exercises

9.1 Fill in the details of the proof of Proposition 9.3.

9.2 This exercise continues and makes use of the notation of and is related
to the content of Exercise 7.2 and 8.16. Thus, for an arbitrary formal system
S and set $ of formulas, let S($) be the set of all s G S with $* C s. This
set S($) is converted into a transition structure (5($) using the restriction to
S($) of the transition relations of 6 . Thus 6 is the particular case 6(0). In
the same way let a be the restriction to (5($) of the canonical valuation on &.

(a) Show that for each s G S($), formula <j>, and label i, the conditions

• for each t G S($), if s —U> t then 0 G t

are equivalent.

(b) Show that
s Ih (j) <$• 4> G s

holds for all s G S($) and formulas <fi.

(c) Show that (6($), a) models SU$*.

(d) Show that for each formula <j>, the conditions

(i) $* h£ 0

(ii 1) $ hs 0 (ii r) $ |=g 0

(iii 1) $* hs 0 (iii r) <£>* [=£ 0

(iv) (©($), a) models

are equivalent.
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Chapter 10

Kripke-completeness

10.1 Introduction

Each formal system S has associated with it three primary consequence rela-
tions

i-s , H , Ns
(as well as several secondary ones). From the soundness properties we know
that for each formula 0 both the implications

hold. The completeness result of the previous chapter shows that the first of
these implications is an equivalence and, furthermore, there is a fixed valued
structure (<5,cr) such that both components are equivalent to

(6 , a) IP 0.

In this chapter we bring in the third component |=s <t>. In general this is not
equivalent to the other two, so we are interested in the following notion.

10.1 DEFINITION. A formal system S is Kripke-complete if

h s 0 & \=u
s cj>

holds for all formulas <\>. •

The aim of this chapter is to show that many (if not all) of the formal
systems we are interested in are Kripke-complete. In fact most of these enjoy
a stronger property.

10.2 DEFINITION. A formal system S is canonical if its canonical (unadorned)
structure 6 is a model of S. •

129
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130 CHAPTER 10. KRIPKE-COMPLETENESS

For instance, the smallest theory K is canonical (since every modal structure
is a model of K). Later in this chapter we will generate many more examples
of canonicity. Before we do that let us see why canonicity is useful.

10.3 THEOREM. Let S be a canonical formal system with canonical valued
structure ((5,cr). For each formula (j) the conditions

(i) 6 IP <f>
(ii) (6 , a) IP <f>
(iii) hs 4>
(iv) h s <t>
(v) hs ^

are equivalent. In particular, each canonical system is Kripke-complete.

Proof. The implication (i) => (ii) follows by the definition of I P . The two
implications (ii) => (iii) and (iii) => (iv) are part of Theorem 9.1. The impli-
cation (iv) =>> (v) is trivial. Finally the implication (v) ==> (i) is an immediate
consequence of canonicity. •

In a sense this proof is a cheat since it has been achieved as a result of a
judicious choice of notion (namely canonicity). To justify calling the result a
theorem we must now exhibit a collection of interesting canonical systems.

10.2 Some canonical systems

So far the only canonical system we know is the smallest one K. In this section
we give a couple more examples before, in the next section, we show how to
generate a whole family of such systems.

Our first example is the system KD obtained by adding to the basic axioms
all formulas

(for arbitrary <j>). We know this set of formulas characterizes seriality, so the
following result is crucial.

10.4 LEMMA. Let S be any system with KD < S. Then the canonical structure
& of S is serial.

Proof. Consider any s 6 S (where, of course, S is the carrier of 6>, i.e. the
set of maximally S-consistent sets). We must produce some t e S with

s >t

i.e. such that for each formula <f)

s => 6 et.
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10.2. SOME CANONICAL SYSTEMS 131

To this end let $ be the set of all formulas 0 for which

It is sufficient to show that $ is S-consistent (for then Lemma 9.4 provides
some t e S with $ C t , and hence s • t).

By way of contradiction suppose that <$ is not S-consistent. Then

$ K? _L

and hence there are 0 i , . . . , 0n with

hs 0 -» i. i.e. hs -i0

where
0 is 0i A • • • A 0n.

An application of (N) now gives

hs O0

hence, since KD < S, we may use D(-<0) to get

h> <>-0.

Thus, rephrasing O " 1 ^ w e n a v e

h s

Finally, since

we see that Q 0 G s and, more importantly,

s h s _L

which is the sought contradiction. •

Since the (unadorned) models of KD are precisely the serial structures, this
result has an immediate consequence.

10.5 COROLLARY. The system KD is canonical, and hence Kripke-complete.

For our next example of canonicity consider the system KR formed by
adding to the basic axioms all formulas

(for arbitrary 0). We know that the models of KR are precisely the dense
structures, so our aim is to verify that the canonical structure of KR has this
property. To do this we use what you may think is a rather obvious result.
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132 CHAPTER 10. KRIPKE-COMPLETENESS

10.6 LEMMA. For an arbitrary formal system S let r,t E S be such that

{J2(f)er => (pet

holds for all formulas (j). Then we have

for some s G S.

Proof. Consider the set of formulas

$ = {6 | • 0 € r } U { < > V \fl>€t).

We show that $ is S-consistent.
By way of contradiction suppose otherwise, so that

hs (0i A • • • A 0m A <>V>i A • • • A <>V>n -> J-)

for appropriate 0i, • • •, 0m, ̂ i , • • •, ipn. Let

0 := Oi A • • • A 0m and ^ : = ^i A • • • A ipn.

Note that

h< ( D*i A • • • A UOm ~+ UO) , ^K ( O ^ O i A • • • A < > n )

so that O 0 € r, and clearly I/J € t. These implications also give

h s ( 0 A O - , JL)

which can be rephrased as

l-s <̂  -> ^ < > ^ or hs 0 -> D ^

and hence an application of (EN) gives

But now, since \Z\0 G r, this gives EH2-^ € r, and hence - ^ G t, which is
the required contradiction.

This shows that $ is S-consistent, and hence (by the Basic Existence Re-
sult) there is some s G S with $ C 5, i.e. such that

• 0 er ^ 0 e s and ip e t => O ^ G 5

for all formulas 0 and ?/>• The first of these gives r • 5 and the second gives
s • £, which is the desired result. •

Using this result we quickly obtain the analogue of Lemma 10.4.
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10.3. CONFLUENCE INDUCED COMPLETENESS 133

10.7 LEMMA. Let S be any system with KR < S. Then the canonical structure
6 o/S is dense.

Proof. Consider any r, t € S with r • t. This with the shape R shows
that for each formula <t> we have both

U € r =>

and hence the required s £ S with

is provided by Lemma 10.6. •

10.8 COROLLARY. The system KR is canonical, and hence Kripke-complete.

10.3 Confluence induced completeness

We have seen that the three systems

K , KD , KR

are canonical, and hence Kripke-complete. Lemmas 10.4 and 10.7 also ensure
that KDR is canonical. In fact these results are just particular instances of a
quite widely applicable result making use of the confluence properties.

Recall from Chapter 6 that each 4-tuple of sequences of labels

i := i(l),t(2),. . . , t(p)
j := j(l)J(2),...,j(q)
k := k(l),k(2),...,k(r)
I := l(l),l(2),...,l(s)

gives us two related gadgets. Firstly there is the structural property

CONF(i;j;k;l)

which is concerned with the formation of a diagram of the following kind.

b

a d

C

Secondly there is the set
Oonf(i;j;k;l)
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134 CHAPTER 10. KRIPKE-COMPLETENESS

of formulas

(for arbitrary 0). We know that a structure has property CONF(i;j; k; I) pre-
cisely when it models Conf (i; j ; k; I).

We now recognize Conf (i; j ; k; I) as an axiom schema; in particular we may
form the system

K(i,j,k,l)

whose proper axioms are precisely the set Conf (i; j ; k; I). More generally, let S
be any set of 4-tuples

ff = (i,j,k,l)

(of sequences of labels of varying length and components). Let

K(S)

be the system whose proper axioms are all the sets Conf (a) for a G E. For
convenience let us refer to such a system as a confluence system. In this section
we prove the following result.

10.9 THEOREM. Each confluent system is canonical and consequently is also
Kripke-complete.

To prove this we use a generalization of Lemmas 10.4 and 10.7, and for this
we need an extension of Lemma 10.6.

10.10 LEMMA. Let S be an arbitrary formal system, let r,t G S, and let

i :=i(l),i(2),-..i(p)

be a sequence of labels such that

r => <f>et

holds for all formulas <j>. Then we have

/ftx t(l) f . t(2) i(p) , ,
r = 5(0) > 5(1) • • • • • s(p) = t

for some 5(0), s(l), • • •, s(p) G S.

Proof. This is proved by induction on the length p of i.
For the base case p = 0 we are given that

<f) e r =» 0 G t

i.e. that r C f , and hence r = t. Thus we may set 5(0) = r = t.
For the induction step (p > 0) we may decompose i as the concatenation
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of two non-empty sequences j and k of labels. The property relating r and t is
then

[j] [k]0 e r => cj) e t

(for arbitrary 0). It is sufficient to produce some s G S such that

\j]<t>er => (j>es , \k](pes => <t>et

for then we may invoke the Induction Hypothesis to produce the required
sequence.

The proof is now a replica of that of Lemma 10.6.
Thus consider the set of formulas

$ := {0 | [ j ] ^ r } U « W \rpet}.

We show that <£ is S-consistent.
By way of contradiction, suppose otherwise, so that

h s 0i A • • • A 6m A <k>'01 A • • • A <k>7/;n -> _L

for appropriate #i, • • •, 0m, ^ i , • • •, Vv Let

0 := 0X A • • • A 0m and ^ := ^ A - - ' A ^ n .

Note that

HK ( [i]0i A • • • A [i]0m -> [j]0) , hK (<k>^ -> <k>^i A • • • A

so that [f\0 G r, and clearly I/J E t. These implications also give

h s 0 A <k>V> - • _L

which we can rephrase as

hs 0 -> H - ^ .

Several applications of (EN) now give

hS [ j ] 0 - [ i ] [ k ] ^ .

But now, since \Y\0 G r, this gives

[j] [k]-i^ G r

which (by the given relationship between r and t) gives

Since ^ G t, this is the sought contradiction. •

We can now obtain the generalization of Lemmas 10.4 and 10.7.
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136 CHAPTER 10. KRIPKE-COMPLETENESS

10.11 LEMMA. Let i, j , k, I be a fixed 4-twple of sequences of labels, and let S
be a formal system with K(i,j,k, I) < S. Then the canonical structure & of S
enjoys CONF(i;j; k; I).

Proof. Consider any p,q,r G S with

qv
N

r

holding. We must produce some s G S with
q

\
s

A
r

holding. To this end consider the set of formulas
$ := {0 | [i]0 € q} U {V | [i]V € r} .

By Lemma 10.10 it suffices to show that $ is S-consistent.
By way of contradiction, suppose that $ is not S-consistent. Then (since

[•] commutes with A) there are formulas 6 and ip with

and
hs OAip -> JL.

This can be rephrased as

hs 0 -> - ^

and hence applications of (EN) give

h
s

so that [ i ] - ^ G g. But p -—> q so that <i> [j]->^ G p a n ( l hence, by
Conf (i; j ; k; I), we have [k] <i>-<V; € P- Finally, since

k
q vr

we have <i>-</0 G r, i.e. -« [ i ]^ G r which is the required contradiction.

Theorem 10.9 is now an immediate consequence of Lemma 10.11.
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10.4 Exercises

10.1 Let S be any standard formal system all of whose axioms are sentences.
Show that S is canonical. Hence show that KD is canonical.

10.2 Let E and F be the set of all formulas of the shapes

E : -<>T^ (•</>-></>) , F : - D ( D 0 ^ 0 )

respectively (for arbitrary </>). Consider the two standard formal systems

S = KE , S = KF

separately.

(a) Find a correspondence result for S.

(b) Show that S is canonical.

10.3 For fixed label i, j , k,l,m,n let K(z, j , k,l,m,n) be the formal system
axiomatized by all the formulas K(z, j , &, /, m, n) of Exercise 5.3 of Chapter 5.
Show that this system is canonical.

10.4 Let S be the standard formal system axiomatized by all formulas of the
shape

for arbitrary formulas ip and <j>. Recalling Proposition 5.5, show that S is
canonical.

10.5 Let i, j , k, /, m, n be fixed labels and let S be the formal system axioma-
tized by the shape

A <*> [n]^) -> [j] <m>(0 A T/0

(for arbitrary formulas 0,^0- Show that S is canonical.

10.6 Let S be the formal system axiomatized by the formulas of the shape
given in Exercise 6.3 of Chapter 6 (for the given parameters). Show that S is
canonical.

10.7 Continuing with Exercises 8.12 and 8.13 let NATTIM be the extension
of LI NT IM formed by the addition of the axioms
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(for all formulas <t>). Here L_ and L+ are the two Lob shapes formed using [-]
and [+] respectively. Let A be an arbitrary model of NATTIM and set

I (A) = {ae A\a Ih [-]_]_}.

(a) Show that Af models NATTIM but Z does not.

(b) Making use of descending chains and axiom L_ show the following for
each model A of NATTIM.

(i) For each b G A there is a unique a G I (A) with a ~ b.

(ii) There is a function
next: A > A

such that for each a G A

a —^ next(a)

and
a —• x => x = next(a) or next(a) —• x

(for all x e A).

(iii) The function next is injective.

(c) Given a model A of NATTIM, some a G I (A), and some variable P,
consider a valuation on A where

x Ih P & (3m G N)[nextm(a) = x]

(for each x G A). Making use of the axiom based on L+ show the
following.

(i) a Ih [+]

(ii) For each 6 G A there are unique a G I {A) and m G N with b =
nextm(a).

(iii) A consists of disjoint copies of Js[.

(d) Show that
AT lhw <f> => A \\-u (f>

holds for all formulas 4>.

(e) You are not asked to prove that NATTIM is Kripke-complete, however,
assuming that this is true, show that

HNATTIM <t> & AHhw 0

holds for all formulas 0.
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Part IV

Model constructions

This part begins the non basic part of the book and is built around a
theme of semantics preserving morphisms. First in Chapter 11 the no-
tion of a bisimulation is developed. This is a kind of relation between
structures designed to highlight the similarities between them which,
as a side product, has the required semantic preserving properties.
The notion subsumes most other semantic preserving morphisms.

Building on this notion, in Chapter 12 a method of constructing
smaller structures from larger structures is described. This method
of filtrations has completeness and decidability consequences for the
syterns to which it is applied. These are developed in Chapter 13.
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Chapter 11

Bisimulations

11.1 Introduction

Both transition structures and valued transition structures are examples of
relational structures. There is a standard way of comparing the algebraic
properties of two such structures, namely through the notion of a morphism.

11.1 DEFINITION, (a) A morphism

-> B

from a structure A to a structure B of the same signature is a function

f :A > B

from the carrier A of A to the carrier B of B such that

(Rel~*) For each label i and elements a,x ol A

holds.
(b) A morphism

from a valued structure (A, a) to a valued structure (B, f3) is a morphism /
between unadorned structures (as in (a)) such that

(Val~*) For each variable P and element a of A

a e a(P) =* f(a) G /?(P)

holds. •

141
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142 CHAPTER 11. BISIMULATIONS

It is important to notice that these two defining conditions are implications,
and not equivalences. All the standard universal algebraic constructions are
carried out with these morphisms in mind, nevertheless there are situations
where a more restricted notion of morphism is desirable. Modal logic is one of
these cases.

Given a morphism / (as above) it is natural to consider which formulas are
preserved or reflected by / , that is, the formulas <j> such that for each element
a of A, one or other of the two implications

(A,a,a)\\- <f) & (£ , / ? , / (a ) ) Ih </> (11.1)

holds. For a general morphism / the corresponding class of formulas <j) is n° t
very interesting, hence the need to restrict the morphisms in some way.

Suppose first that we are interested in those morphisms / for which the
equivalence (11.1) holds for all formulas <f> and elements a of A. A rather sim-
ple restriction on / will ensure this, and the resulting morphisms are variously
known as zigzag morphism or p-morphisms (depending on the literary preten-
sions of the author). What is interesting about this restriction is that, once it
has been elucidated, it becomes clear that it is also applicable to relations (as
well as functions) between A and B. Those relations restricted in this way are
called bisimulations, and this chapter is devoted to a full discussion of these.

A more extensive problem is to look for morphisms / for which the equiv-
alence (11.1) holds for a restricted class of formulas. In this rather general
form nothing beyond rather superficial results can be expected (for there are
just too many parameters involved). There is, however, a particularly distin-
guished class of such morphisms known as filtrations. These are discussed in
the next chapter.

11.2 Zigzag morphisms

In the literature you will find the terms 'zigzag morphism' and 'p-morphism'
used more or less interchangeably. However, on closer inspection you will also
find there are two closely related notions involved and it is instructive to make
a pedantic distinction between these. Thus here we will use the two terms for
the following notions

11.2 DEFINITION. We need two more kinds of morphisms.

(a) A p-morphism

between two structures A and B of the same signature is a morphism /
such that
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11.2. ZIGZAG MORPHISMS 143

(Rel*~) For each label i and elements a of A and y of 3 with
f{a) —l-^ y, there is an element x of A with a —^ x and

holds,

(b) A zigzag morphism

between two valued structures is a p-morphism / (as in (a)) such that

(VaT~) For each variable P and element a of A the implication

a e a(P) «= f(a) e 0(P)

holds. •

The condition (VaT~) is the converse of the condition (Val"*) of Section
11.1. Since / is a morphism it must also satisfy this condition so each zigzag
morphism satisfies the equivalence

(VaT) aea(P) & f(a) e 0(P)

(for all appropriate P and a). Note that given any p-morphism

and valuation /3 on B, the equivalence Val~ may be used to construct a valu-
ation a on A such that / becomes a zigzag morphism

For this reason the distinction we have made between p-morphism and zigzag
morphism need not be followed too enthusiastically.

The reason for introducing zigzag morphism is explained by the following
result.

11.3 THEOREM. Let

be a zigzag morphism. Then

(A, a, a) Ih </> «• (B,P,b) Ih </.

holds for all elements a of A and formulas <j).

We need not prove this result here since it is a simple consequence of the
broader analysis which is the main topic of this chapter.
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144 CHAPTER 11. BISIMULATIONS

11.3 Bisimulations

Given a pair
(A, a) , (B,p)

of valued structures (of the same signature) we we interested in relations

RCAxB

which connect the semantical properties of the structures. There are two such
relations of particular interest.

11.4 DEFINITION. Consider two valued structures (as above).

(~) Let ~ be the relation between A and B defined by

a~ b o (VPeVar)[aea(P)&bep(P)}

for a G A and b G B. We say an arbitrary relation R is a matching if
RC~.

(«) Let « be the relation between A and B such that for all a G A and b e B

anb

holds precisely when the equivalence

(A,a,a) U- 4> «• (B,/?,6) 11-0

holds for all formulas 0. We call « the semantic equivalence relation. •

Note that the semantic equivalence relation « is a matching. Our objective
is to look for various approximations to «.

11.5 DEFINITION. Consider two valued structures (as above).

(a) A relation R has the back and forth property if for each label i and
elements a of A and b of B, if aRb then both

back (Vy ^i 6) (3a: -<< a)[x/ty]
forth (Vz -<i a)(3y -<i b)[xRy]

hold.

(b) A bisimulation is a matching which has the back and forth property. •

For example, the empty relation is a bisimulation (vacuously), however we
will see more interesting examples later. Before we do that let us see how w
and bisimulations are connected.

Downloaded from University Publishing Online. This is copyrighted material
IP139.153.14.250 on Tue Jan 24 04:29:05 GMT 2012.

http://dx.doi.org/10.1017/CBO9780511983382.016



11.3. BISIMULATIONS 145

11.6 THEOREM. Each bisimulation between two valued structures (A, a) and
(H, (3) is included in the semantic equivalence relation.

Proof. Let R be the given bisimulation. For each formula (f> consider the
following condition

(<j>) For each a € A and b € B, if aRb then, a Ih 0 <$> b Ih 0.

We show that (0) holds for all formulas <j> by induction on the complexity of

The base case holds since R is a matching, and the passage across the
boolean connectives is immediate. Thus it suffices to consider the passage
across [t] for an arbitrary label i.

Consider any formula [i]</> and elements a and b with aRb . Then

a Ih [i]</> & (Vx -<> a)[x Ih <t>] & {Vy ^ 6)[j/ Ih 0] <^ b Ih

where the central equivalence is verified using the Induction Hypothesis and
the back and forth property, as follows.

Suppose x Ih (j) for each i ^ a and consider any y -<* 6. The back condition
gives us a particular x -<i a with xRy. But then (0) gives

x Ih 0 <£• y Ih 0

and hence y Ih </>. This proves one half of the equivalence and the converse
follows in a similar fashion.

This completes all the required induction steps. •

This result shows that the semantic equivalence relation « sits below ~
and above all bisimulations. We need to close this gap, but before we do that
let us see how bisimulations subsume zigzag morphisms.

Each morphism

gives us a relation F C A x 5 , namely its graph defined by

aFb & f(a) = b

(for ae A and b e B).

11.7 THEOREM. Consider any morphism f with graph F, as above.

(a) This morphism f is a p-morphism precisely when F has the back and
forth property

(b) Given valuations on the structures, the morphism f is a zigzag morphism
precisely when the F is a bisimulation.
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146 CHAPTER 11. BISIMULATIONS

Proof. We will actually prove something a bit more detailed. Thus consider
any function

/ : A > B.

We show the following.

(i) The function / has Rel~* (and hence is a morphism) precisely when F
has the forth property.

(ii) The function / has Rel*~ precisely when F has the back property.

(iii) Given valuations a on A and (3 on B, the function / has Val~ precisely
when F is a matching.

We prove these three correspondences in turn.

(i) Suppose first that / has Rel^ and consider any a,x G A and b G B with

aFb , a —%—+ x .

Then /(a) = b so that, by Rel~~\ we have b —%—> f(x), and hence we may set
y = f(x) to verify the forth property. Conversely, suppose that F has the
forth property, and consider any a, x G A with a —̂-> x. Setting b = f(x) we
have aFb so that (by the forth property) there is some y G B with

xFy , b-^y.

Since y = f{x), this gives / ( a ) ——> / ( # ) , as required.

(ii) Suppose first that / has Rel^~ and consider any a G A and b,y G B
with

aFb , b-^y.

Then f(a) = b so that /(a) —̂-> y and hence, by Rel^ there is some x G A
with

/(a;) = y , a - ^ x.

This verifies the back property. The converse implication follows in the same
way.

(iii) This is immediate. •

This result when combined with Theorem 11.6 gives a proof of Theorem
11.3.

We will say nothing more about zigzag morphisms; all we need to know
about them can be deduced as the functional case of a bisimulation.
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11.4. THE LARGEST BISIMULATION 147

11.4 The largest bisimulation

For the remainder of the chapter let

(A, a) , (B,p)

be a fixed pair of valued structures. We know there is at least one bisimulation
between this pair, namely the empty relation. This, however, does not hold
the attention for very long (even though it may be the only bisimulation). A
more interesting example is at the opposite end of the scale.

11.8 THEOREM. There is a unique largest bisimulation i.e. a bisimulation
which includes all other bisimulations.

Proof. Let 1Z be the family of all bisimulations. We know that 71 is non-
empty (since 0 G It). Set

s = \jn
i.e. let S be the relation such that

aSb

holds (for a G A and b G B) precisely when there is some R G 1Z with aRb.
Clearly 5 is a matching (and, in fact, it is included in «) and includes all
bisimulations. Thus it suffices to show that S has the back and forth property.

For a fixed label i consider any a G A and b G B. Consider also any x £ A
with x -<i a. By definition of S there is some R G 1Z with aRb. But then,
since this R is a bisimulation, there is some y -<i b with xRy. In particular,
xSy, and so we have verified the forth property. The back property is verified
in the same way. •

Because of its special position we let

be this largest bisimulation. In particular we have

« C « C ~

which gives us lower and upper bounds for « . In general these three relations
are distinct, but there is an interesting situation where the two lower ones
agree.

We say a structure A is image finite if for each label i and element a of A,
there are just finitely many elements x with

a ——> x .

In particular, every finite structure and every deterministic structure is image
finite.
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148 CHAPTER 11. BISIMULATIONS

11.9 THEOREM. Suppose both the structures A and B are image finite. Then
the two relations ~ and « coincide.

Proof. It suffices to show that « has the back and forth property. We will
verify the forth property; the verification of the back property then follows in
a similar fashion.

Consider elements re, a € A and b £ B with a « b and x -<$ a (for some
label i). We must produce some y € B with y <ib and x & y.

Let 2/1,..., 2/n be all the elements y E B with y -<* 6. We may restrict our
search to this finite set. By way of contradiction suppose there is no such yr

with x « yr. Then for each 1 < r < n, there is a formula ft with

a: Ih -.ft. , yr Ih ft.

Let 0 be
0i V . . . V 0n

so that yr \\- 4> for each 1 < r < n, and hence

6 Ih

But then, since a « 6, we have

a Ih

and hence re Ih </> which produces some 1 < r < n with

x Ih ft.

Since this is a direct contradiction, the proof is complete.

11.5 A hierarchy of matchings

The construction of ~ given in the proof of Theorem 11.8 does not provide
much information beyond that ~ is a bisimulation in a special position. There
is another construction of ~ (this time from above rather than below) which
also provides a measure of its complexity. To describe this we need some
preliminaries.

Given a relation R, its derivative is the relation Rw denned such that, for
each a € A and b 6 B,

holds precisely when
aRb

and for each label i both
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11.5. A HIERARCHY OF MATCHINGS 149

• (Vx -< a)(3y -<{ b)[xRy]

• (yy ^ b)(3x ^ a)[xRy]

hold. Trivially i?T C R. Note also that the operation (-)T is monotone, i.e.

SCR =» S* CRW

holds for all relations i? and 5.
Bisimulations are precisely those matchings which are the fixed points of

(•)T, i.e. matchings R such that Rw = R. This enables us to apply a standard
procedure for obtaining fixed points.

Let Ord be the class of ordinals. For a given relation R we define the
descending chain

(Ra\ae Ord)

by an iteration of (-)v. Thus we set

Ro = R , Ra+1 = (Ra)
w , Rx = f){Ra\a<\}

for each ordinal a and limit ordinal A. On cardinality grounds this chain
eventually stabilizes, i.e. there is some ordinal oo such that

Ra = R<x>

for all ordinals a > oo. In fact, oo is the first ordinal a such that Ra+i = Ra-
in particular, if the parent relation R is a matching, then the stable descendant
î oo is a bisimulation.

11.10 THEOREM. For each matching R, the matching R^ is the largest bisim-
ulation included in R.

Proof. We have already noted that R^ is a bisimulation and R^ C R.
Consider any other bisimulation SCR. Then, using the monotone property
of (-)T we have

S = Sw C Rw = Rx.

In the same way an obvious induction shows that

SCRa

for all a € Ord] in particular, S C R^, as required. •

Since ~ is the largest bisimulation and is included in ~, it is the largest
bisimulation included in ~. Thus we may apply the above construction to
obtain ~ from ~. We let

for each ordinal a and limit ordinal A. Then ~ is just ~oo. This ordinal oo
is a measure of the distance between ~ and ~, and hence tells us something
about the complexity of ~.
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150 CHAPTER 11. BISIMULATIONS

11.6 An example

At this stage in the proceedings it is instructive to look at a class of (partic-
ularly simple) examples. These examples show that the required value of oo
can be indefinitely large.

In all the examples the two valued structures (.4, a) and (5, (3) are the
same, so we may concentrate on just one of them, A. Also, for each variable
P, we set

a(P) = A.

This means that the relation ~ is just A x A, i.e. that a ~ b holds for all
a, 6 € A.

The structure A is monomodal, in fact

where A is an ordinal and, for a, b G A

a —> b <£> b < a

(where < is the standard ordering on A).
For these examples we have a concise description of the relations ~ a .

11.11 PROPOSITION. For each ordinal a and a,b € A, the conditions

(i) a ~ a b
(ii) a = b or a < a, b

are equivalent.

Proof. This is proved by induction on a.
The base case a = 0 is trivial since a ~o b and 0 < a, b hold for all a, b.
For the induction step a i—• a + 1, suppose first that a ~a+i b and that

a 7̂  b. Then a < b (say) so, setting y = a the back property of ~Q+i= (~<*)v

produces some x < a with x ~ a y. Since x / y the Induction Hypothesis gives
a < x, a, so that

a < x < a < b

and hence a + 1 < a, 6.
Conversely, suppose that a + 1 < a, 6 and consider any x < a, We require

some y, 6 with x ~ a y. But if x > a then we may take y = x, and if a < x then
we may take y = a, for in both cases the Induction Hypothesis gives x ~Q y.

For the induction leap to a limit ordinal A we argue

a ~A b <& (Va <\)[a~ab)
& (Va < A) [a = 6 or a < a, 6]
<£> a = b or (Vce < A) [a < a, 6] <S> a = 6 or A < a, 6
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11.7. STRATIFIED SEMANTIC EQUIVALENCE 151

which is the required result. •

This class of examples shows that for each ordinal a the two relations ~ a

and ~a+i can be distinct. For let A be an ordinal which is at least a + 2. Then

a — a , b = a + l

are both members of A, and clearly

a ~ a b , not [a ~a+i b].

which witnesses the required distinctness.

11.7 Stratified semantic equivalence

We now return to considering the fixed pair

(.4, a) , (B,/?)

of valued structures. Each set of formulas F gives us a relation | F | between
these structures where, by definition,

a | T | 6

holds (for a e A and b e B) precisely when

(V(/>eF)[a Ih <f> & b Ih </>].

Thus, for example,

| Var | is ~ and | Form | is « .

Notice that many different sets F can give the same relation | F |. In
particular, if TB is the boolean closure of F, then

These relations | F | are most useful when F is closed under subformulas, but
we need not assume this in general.

For each set F let FD be the set of formulas of the form

(j) or [i](f)

for some </> G F and label i. We are interested in the comparison between | F |
and | FD |.

11.12 LEMMA. For each set of formulas T, we have \ F |TC| FD |.
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Proof. The argument for this is essentially the same as the argument veri-
fying the induction step in the proof of Theorem 11.6. •

Next let
Ao = Var U{T,±}

so that (A0)B is the set of Box-free (i.e. propositional) formulas and hence
(using the above remark)

| Ao | = ~ = ~o •

Now for each r < u set
A,+1 = (A?)D

to produce an ascending chain

Ao C A* C • • • C Ar C A? C Ar + 1 C • • •

with
Aw = |J{Ar \r <cu} = Form

and hence

We are interested in the intermediate relations | Ar |.

11.13 LEMMA. For each r < u, we have ~ r C | Ar |.

Proof. We have seen already that

Now assuming the inclusion holds for r, we have

~r+1 = ~ ; C | A r | ' = | A f r C | A f ° | = | A H . ! |

where the crucial step (the second inclusion) follows by Lemma 11.12.
The required result now follows by induction. •

Taking the limiting case of this gives the following.

11.14 COROLLARY. ~w C « .

We have seen already a condition which ensures that the two relations ~w

and « coincide, namely image finiteness. But then w also coincides with « .
It is, therefore, of interest to find natural conditions which force ~w and « to
agree but where these relations may still be distinct from ~.
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11.7. STRATIFIED SEMANTIC EQUIVALENCE 153

To this end, let us say a set of formulas F is essentially finite for the pair
of valued structures in question, if there are finitely many members 7 1 , . . . , j n

of F such that for each (f> e F there is such a 7 with

For example, any finite set is essentially finite. Also the set Var is essentially
finite for the ordinal example of Section 11.6.

Recall that we say the signature is finite if there are just finitely many
labels.

11.15 LEMMA. Suppose the signature is finite and let F be an essentially finite
set of formulas. Then TB and FD are also essentially finite.

Proof. Let 7 1 , . . . , 7n be the given finitely many members of F which span
F. We are interested in the formulas ip of the form

±71 A . . . A ±7n

where each ±7 is either 7 or -17. Notice that there are just finitely many such
formulas ij).

Each boolean combination of 71 , . . . ,7n is tautologically equivalent to a
formula <f> of the shape

* i V . . . V l

where each formula ipr is a formula of the kind ip just described. Thus we see
that TB is essentially finite.

Finally, since the set of labels is finite, we see that FD is essentially finite.

The next result explains why we have introduced this notion of essential
finiteness.

11.16 PROPOSITION. // the set of formulas F is essentially finite then the
two relations | F |T and (FD) coincide.

Proof. By Lemma 11.12 we know already that

| r r c (rD).
Thus it suffices to show the converse inclusion, assuming that F is essentially
finite.

Let 71 , . . . ,7n be the given spanning members of F. Consider any a £ A
and b £ B with a | FD | b. Consider also any x -<» a (for some label i). We
must produce some y -<i b with x | F | y.

Set
I/J := ±71 A . . . A ±7n
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where each ±7 is 7 or -17 with the sign chosen so that

x Ih ±7.

Note that
x ih r/j , ^ e r D , [ < ] - ^ e r n .

Now a Ih <«>0 s o that b Ih <S>ip (since a \ Tn \ b) which gives some y <ib
with y Ih ij). It suffices to show that x | F | y. But for each 0 E F there is
some 7 with

x Ih (0 <-> 7) , 2/ Ih (0 <-• 7)

and hence
X Ih 0 <£> 2/ Ih 0

by the relationship of :r and y to V>- •

Finally we have arrived at the result we have been travelling towards.

11.17 THEOREM. Suppose that the signature is finite and that Van is essen-
tially finite. Then for each r < UJ the two relations ~ r and \ Ar | agree. In
particular ~w and « coincide.

Proof. By definition, ~o and | Ao | agree. Also, assuming that ~ r and
I Ar I agree, an application of Proposition 11.16 gives

~r + 1 = K ) T = ( | A r | ) T = | ( A r ) D | = ( | A r + 1 | )

so the required result follows by induction. •

This result shows that for the ordinal examples of Section 11.6 the two
relations ^ and « coincide. Notice also that for these examples the relation
~ can be much smaller.

11.8 Exercises

11.1 Structures of the various kinds form several categories.

(a) Show that the composite of two morphisms (between structures of the
same kind) is itself a morphism.

(b) Show that the composite of two p-morphisms is itself a p-morphism, and
the composite of two zigzag morphisms is a zigzag morphism.

11.2 For the monomodal language, the singleton set {0} carries just two tran-
sition structures

c , n
where the transition relation on C is empty and on 1Z it is not.
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(a) Show that the unique assignment g : A —• {0} defines a morphism

and that this morphism is a p-morphism precisely when A is serial.

(b) Show that the morphisms

C-UA
are in bijective correspondence with the elements of A, and that the
p-morphisms (in this direction) are in bijective correspondence with the
blind elements of A.

(c) Determine the morphisms

A > C , n > A.

Which of these are p-morphisms?

11.3 Let

A-UB
be a p-morphism and let a be a valuation on A. Show there are two valuations
A and p on B such that the following hold.

(a) Both

(A, a) - i > (B,A) , (A, a) -^-> (B,p)
are zigzag morphisms;

(b) For each valuation /3 on B,

is a zigzag morphism if and only if A < f3 < p, i.e.

A(P) C P(P) C p(P)

holds for all variables P.

11.4 Let A and B be structures with A C B, and let / be the insertion
/ : A > B.

(a) Show that / is a morphism.

(b) Show that A Cg B (in the sense of Exercise 4.9) if and only / is a
p-morphism.
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11.5 Let
RCAxB , S CB xC

be two relations. The sequential composite

R;SCAxC

is the relation defined by

a(R;S)c & (3b e B)[aRbSc]

(for a € A and c € C).

(a) Show that the sequential composite of two back and forth relations is a
back and forth relation, and the sequential composite of two bisimula-
tions is a bisimulation.

(b) Let
f:A >B , g:B >C

be two functions with graphs F and G. Show that the sequential com-
posite F\G is the graph of the function composite gf.

11.6 Consider the structure

M = (N,—>)

carried by the set of natural numbers N with the successor relation given by

a —• b <£> a = b + 1

(for a, b G N). Let v be the valuation on J\f with v(P) = N for all variables P,
and consider the induced matching hierarchy ~#.

(a) Show that for each a, b € N and r < UJ

!

a=b<r
or

a,b > r.

Hence show that ~a;=~oo is just equality.

(b) For each k G N, find a sentence </>& such that

a \\- (f>k <$ a = k

holds for all a € N.
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Chapter 12

Filtrations

12.1 Introduction

In Chapter 11 we isolated a class of valued morphisms

(A, a) >(B,0)

namely the zigzag morphisms, for which the equivalence

(A, a, a) Ih 0 & (B,PJ(a)) Ih 0

holds for all elements a G A and all formulas <\>. These morphisms are most
useful when the two structures are are given independently and when we really
are concerned with all formulas. However, there are many situations where we
are given only the valued structure (A, a) and we are required to construct
a valued structure (#, (3) together with an appropriate morphism / such that
the equivalence holds only for a restricted class of formulas. More often than
not we also require B to be finite and as small as possible. In this chapter
we will look at the commonest method of obtaining such morphisms, namely
the method of filtrations. As we will see later in Chapter 13 this method has
some significant consequences for the completeness and decidability of various
formal systems.

Throughout the chapter F is some fixed set of formulas which is assumed
to be closed under subformulas. In most applications this set F is the set of all
subformulas of a given formula. Our objective is to ensure that the equivalence
holds for all formulas <f> € F.

12.1 DEFINITION. Let (A, a) and (B,0) be two valued structures,

(a) A F-morphism from the first to the second is a morphism

A-UB

157
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158 CHAPTER 12. FILTRATIONS

such that for each variable P G F

a € a(P) => f(a) 6 P{P)

holds for all a G A.

(b) A Y-filtration from the first structure to the second structure is a F-
morphism / , as above, such that:

(Sur) This morphism is surjective.

(Var) For each variable P G F and element a G A

aea(P) o / (o)e/3(P).

(Fil) For each label i and formula <\> with [*]0 G F, the implication

a Ih [i]0 => x Ih 0

holds for all elements a, a: of *4 with /(a) - ^ /(x) in 5. •

Notice that there are no restrictions at all on the variables P $ F, in
particular the filtration / need not be a full valued morphism.

The first thing to do now is to demonstrate why filtrations are useful.

12.2 THEOREM. Let f be a F-filtration (as above). Then, for each formula
(j) G F the equivalence

(A,a,a) Ih 4> <*• (B,P,f(a)) Ih 4>

holds for all elements a of A.

Proof. We proceed by induction on (j).
The two base cases (j) = T and 4> = ± hold trivially. For the case (f> = P G

Var; either P G F in which case the equivalence is given by (Var), or P g F in
which case there is nothing to prove. The induction steps across propositional
connectives follow easily since F is closed under subformulas, thus it remains
to deal with the induction step across a box.

Fix a label i and consider any formula <p with \j]<j) G F. Since we also have
0 G F the Induction Hypothesis gives

x Ih (j) & f(x) Ih (/>

for all x G A. We must show that

a Ih [i]0 ^ f(a) Ih

for all a G A.
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12.2. THE CANONICAL CARRYING SET 159

Suppose first that a Ih [;]</> and consider any y G B with /(a) —%-+ y.
Since / is surjective there is some x G A with /(x) = y. But then (Fil) gives
x Ih 0 and the Induction Hypothesis gives y Ih 0, so that /(a) Ih \j](f>-
Conversely, suppose that f(a) Ih [i]</> and consider any x £ A with a —̂-» x.
Since / is a morphism we have f(a) —^ f(x), so that f(x) Ih 0 and hence
the Induction Hypothesis gives x Ih (f>. Thus a Ih [;]</> as required. •

In this proof I have been a little bit sloppy because I did not state precisely
what the Induction Hypothesis is. Before you continue you should do this and
make sure you understand the mechanism of the induction.

12.2 The canonical carrying set

We have already fixed the set F. We now fix the valued structure (A, a) and
turn to the central topic of this chapter.

For the given (.A, a) and F, how can we construct a F-filtration of
(̂ 4, a) for which the target is as small as possible ?

Consider the equivalence relation ~ on A (the carrying set of A) defined by

a~x & (V</>eF)[a Ih <t> <^ x Ih </>]

for all a, x G A and set

B = A/~

i.e. let B be the set of equivalence classes of A. For each a G A let a~ be the
equivalence class to which a belongs, i.e. let

a~ = {x G A | a ~ x}.

Let

A-UB
a I > a"

be the canonical surjection. We wish to construct a valued structure (#, f3) on
B in such a way that / becomes a F-filtration.

Before we do this let us estimate the size of B.

12.3 LEMMA. Suppose the set of formulas F is finite. Then so is B and, in
fact, card(B) < 2card<<T\

Proof. The set
[r-2]
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160 CHAPTER 12. FILTRATIONS

of all functions from F to 2 is finite with cardinality 2card(r\ For each a G F
let

fa : F > 2

be the function given by

( 1 if a Ih (f>

0 if a IH -.0

(for (j) £ F). The definition of ~ can be rephrased as

a ~ x ^ /a = /x

in particular we have a well-defined injection

£^>[F->2]

a" I > /a

which gives the required result. •

Our main problem is to convert B into a transition structure satisfying the
appropriate conditions. It turns out that there are many ways of doing this,
but there is a 'left-most' (or 3-) solution and a 'right-most' (or V-) solution.
We look at these two cases in detail.

12.3 The left-most filtration

For each label i let —l-+t be the relation o n B = A/~ given by

b-^iy <£> (3a € b,x e y)[a-^ x]

(for b,y e B). Let Bl be the corresponding structure on B. First a simple
observation.

12.4 LEMMA. The canonical assignment f : A —> B is a surjective morphism

Proof. Suppose that a —^ x for some a , x £ i and label i. Then

a € f(a) , x e f(x) , a - U x

and hence a ——>i x, as required. •

Let A be the valuation on Bl given by

b G X(P) <* (3a e b)[a € a(P)]
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12.4. THE BIGHT-MOST FILTRATION 161

for all variables P G F and elements a e A. The values X(P) for other variables
P are not important, but for precision we may set

X(P) = 0

for such P.

12.5 THEOREM. The assignment

is a F-filtration.

Proof. By Lemma 12.4 and the construction of A the assignment / is a sur-
jective F-morphism from (A, a) to (Bl, A). It thus remains to verify properties
(Var) and (Fil).

By construction we have

a G a(P) => f(a) € X(P)

for all a G A and variables P G F. Conversely, if f(a) G X(P) (for some a G A
and P G F) then, by definition of A there is some x G f(a) with x G &(P).
But then x ~ a so that, by definition of ~, we have a G a(P), as required to
verify (Var).

Finally, to verify (Fil), consider any pair of elements a, x G A with /(a) - ^
/(x) (in Bl). Then, by definition of —^/, there are u,v € A with

u ~ a , i> ~ x , it —1—> v.

Hence, for each formula (p with \j](/> G F, the definition of ~ gives

a Ih {/](/> =^ u Ih [i](/> =^ t' Ih 0 =£> x Ih (/>

as required. •

12.4 The right-most filtration

For each label i let -^r be the relation on B = A/~ given by

( For each formula (f> with [t]</> G F,

( V a G M e t / ) [ a Ih [i]0 >̂ x Ih 0]

(for b,y G B). Let Br be the corresponding structure on B.
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162 CHAPTER 12. FILTRATIONS

12.6 LEMMA. The assignment

f:A > B

is a surjective morphism A > Br.

Proof. Suppose a —^ x and consider any u G f(a),v G f(x). Then

u ~ a , x rsj v

and for each formula (j) with [*]</> G F we have

21 Ih [i]0 ^ a Ih [»]0 =» x Ih 0 =̂  v Ih 0

so that /(a) —^r /(x) as required. •

Let p be the valuation on Br given by

bep(P) & (Va G b)[a G a(P)]

for all variables P G F and elements a £ A. The values A(P) for other variables
P is not important, but for precision we may set

\(P) = B

for such P.

12.7 THEOREM. The assignment

is a F-filtration.

Proof. We must verify the conditions (Var) and (Fil).
For (Var) consider any variable P G F and element a G &(P). Then for

each x G /(a), we have x ~ a, so that x G &(P), and hence /(a) G p(P).
Conversely, if /(a) G p(P) then, since a G /(a), we have a G a(P) as required.

To verify (Fil) consider any a,x e A with /(a) -^->r /(x). Then since
a G /(a) and x G /(x), for each appropriate formula (f) we have

a Ih [i]0 => x Ih 0

as required. •
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12.5. FILTRATIONS SANDWICHED 163

12.5 Filtrations sandwiched

So far we have at least two ways of converting the canonical quotient

A-UB
into a F-filtration. These are not the only possible constructions but, as we
show in this section, all compatible F-filtration structures on B are sandwiched
between {Bl, A) and (Br,p). Before we prove this, a simple observation.

12.8 LEMMA. The identity map

B > B

b\ >b

provides a T-morphism (Bl,\) —• (Br,p).

Proof. For an arbitrary label i consider any b,y E B with b -^n y. By the
definition of —l-+i there are a G b and x G y with a —̂-> x. Now consider any
u G b and v G y . Then

u ~ a , x ~ v

so that, for each formula 4> with \Z\4> G F we have

u Ih [i]<t> =4> a Ih [ i]0 => x Ih 0 =^ i> Ih </>

so that b —^r y. This shows that the identity map is a morphism Bl —• Br.
Next consider any variable P G F and element b £ B. If 6 G A(P) then, by

definition of A, there is some a G b with a G a(P), and hence, by the definition
of p, b = f(a) G p(P). Thus

b G A(P) =* 6 G p(P)

which is enough to complete the proof. •

Consider now an arbitrary valued structure (B, (3) based on the set B —
A/~. We say (B, (3) is T-sandwiched \i both the following conditions hold.

• For each label i and elements b,y G B both the implications

b -^i y => b -^ y => b -^r y

hold.

• For each variable P G F both the inclusions

A(P) C p(P) C p(P)

hold.
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164 CHAPTER 12. FILTRATIONS

These conditions delimit the range of F-filtrations.

12.9 THEOREM. Let (B, (3) be a valued structure based on the quotient set B.
Then the canonical assignment f : A —• B provides a T-filtration if and only
if (#, /3) is F-sandwiched.

Proof. Suppose first that / is a F-filtration.
Consider any label i and elements b,y G B. If 6 —^ y then there are a G 6

and x G y with a -^ x hence, since / is a morphism

Also if b —*-> y then for each a € b and x G y we have f(a) —1-+ /(x), so that
(Fil) ensures that b —l-^r y. Similarly, for each variable P G F and elements
a G A and b G B with /(a) = 6, we have

b G X(P) => ae a{P) =» b G p{P)

and
b G /?(P) = ^ a G a(P) => b G p(P)

as required.
This shows that (B,/3) is F-sandwiched.
Conversely, suppose we know that (B,(3) is F-sandwiched. Then, for each

a, x G A, since / is a morphism 4̂ —• tf, we have

Thus / is a morphism A —• B and it remains to verify (Var) and (Fil).
The property (Var) follows almost immediately using both ends of the

sandwich.
Finally, to verify (Fil), suppose that f(a) —^ f(x) (for some a,x G A).

Then f(a) —%-^r f(x) and hence, for each appropriate formula 0,

a Ih \_i](j) => x Ih (j)

as required. •

12.6 Separated structures

Recall that in Definition 11.4 of Chapter 11 we introduced the semantic equiv-
alence relation « between two valued structures. As a particular case of this
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12.6. SEPARATED STRUCTURES 165

we can consider the relation on one valued structure (*4, a), i.e. the relation «
on A given by

{ For all formulas 0, 1

>
(A a, a) Ih 0 ^ G4,a,x) Ih 0 J

for all a, x G A. We say a valued structure is separated if this relation is just
equality, i.e. if

a « x => a = x
holds for all a, £ G A. In this section we observe how filtration constructions
produce separated structures.

Thus, fix the usual data of a valued structure (-4, a), a set of formulas F
with the induced equivalence relation ~ on A, and the quotient set B = A/~.
Let

be a filtration where the target structure (B, (5) is carried by B. Note that

a ~ x & /(a) = f{x)

holds for all a,x e A.

12.10 LEMMA, /n ^ e circumstances given above, the structure (B,/3) is sep-
arated.

Proof. For each a, x G A we have

( For all formulas 0, "1

/(a) Ih 0 ^ f{x) Ih 0 J

( F o r all formulas 0 G F, 1

/(a) Ih 0 ^ /(*) Ih 0 j

( F o r all formulas (j) G F, \

a Ih 0 & x Ih 0 j

=> a ~ x =*• /(a) = f(x)

where these implications follow by

• the definition of «,

• restriction,
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166 CHAPTER 12. FILTRATIONS

• the filtration preservation property,

• the definition of ~,

and finally the above remark. •

12.7 Exercises

12.1 Let F be the set of sentences (variable-free formulas). Note that for this
set F the valuation plays very little part in the notion of a F-filtration.

Consider the 13 element monomodal structure A

where all the transitions are displayed explicitly (in particular, no node is
reflexive).

(a) Determine the equivalence relation ~ on A induced by F.

(b) Show that the left-most and the right-most F-filtrations of A are identical
and both have just four elements.

12.2 Let J\f+ and J\f~ be the two monomodal structures on N (the set of
natural numbers) with transition relations given by

Let F be the set of sentences.

(a) Show that the left-most F-filtration of JV + effects a complete collapse to
a reflexive point.
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12.7. EXERCISES 167

(b) Show that the right-most F-filtration of J\f~ is an isomorphism.

12.3 Consider the infinite monomodal structure A

where all the transition are displayed explicitly (in particular, no node is re-
flexive) Let F be the set of sentences.

Construct the left-most F-filtration of A.

12.4 Show that the target of a filtration need be neither finite nor separated.

12.5 Let F be the set of variables. Let A be any monomodal structure and
let a be any valuation on A such that for each a G A there is some P G F with
a(P) = {a}. Determine the left-most and right-most F-filtrations of (A, a).

12.6 Suppose the valued structure (A, a) is both finite and separated.

(a) Show that for each pair of distinct elements a, x of A, there is a formula
£a,x which distinguishes between a and x in the sense that both

(A, a, a) Ih £a,x and (A,a,x) Ih -«fa>x

hold.

(b) Show that for each a G A there is a formula pa such that

(A,a,x) Ih pa <£> x — a

holds for all x G A.

(c) Show that for each X C A there is a formula TX such that

(A, a, a) Ih TX & a G X

holds for all a G A.

Let n be any valuation on A and let (-)'1 be the substitution given by

P I

for each variable P.
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168 CHAPTER 12. FILTRATIONS

(d) Show that
(A, ii, a) Ih <t> & (-4, a, a) Ih <p

holds for all elements a of A and formulas 0.

12.7 Let F be the set of all formulas and let

be a surjective valued morphism.

(a) Show that if / is a zigzag morphism then / is a F-filtration.

(b) Show that if (B, /?) is finite and separated and / is a F-filtration, then /
is a zigzag morphism.
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Chapter 13

The finite model property

13.1 Introduction

We have seen several examples of completeness results of the form

hs 4> <=> M models 0

where S is a standard system and M is a suitable class of structures (and <f>
is an arbitrary formula). However, in all of these cases there has been little
or no information about the size of the structures in M. In this chapter we
investigate the consequences of the existence of such an equivalence for a class
M of finite structures.

13.2 The fmp explained

Let S be any standard system and consider the following three classes of finite
structures.

F = the class of finite valued structures which model S
G = the class of finite (unadorned) structures which model S
H = the class of separated valued structures which model S

For any of these classes K, let Th(K) be the set of all formulas <j> modelled by
K. Clearly

Th{¥) C Tft(H) , Th(¥) C Th(G)

(since H C F and each valuation on a member of G produces a member of F).
Much of the usefulness of the fmp is due to the following result.

13.1 THEOREM. The three sets

Th(¥) , Th(G) , Th(M)

are equal

169
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170 CHAPTER 13. THE FINITE MODEL PROPERTY

Proof. We show that

Th(G) C Tft(H) C Th(¥)

which, with the above observation, gives the required result.
For the first inclusion consider any (A, a) G EL From Exercise 12.1 we

know that for each valuation /x on A and formula <\> there is an appropriate
substitution instance (jf of cf> such that

(A,n) IP <f) & (A, a) IP ^ .

In particular, since the axioms of S are closed under substitution and (A, a)
models S, we see that (A, /x) also models S. Thus A models S and hence
AeG.

This shows that for each formula <j>,

<p G Th(G) => A I P <j) => (A, a) IP </>

and hence (since (A, a) is an arbitrary member of H) we have

0 G Th(G) =* (f) e Th(M)

as required.
For the second inclusion consider any member (A, a) of F and let « be the

semantic equivalence relation on A given by

( For all formulas 0, 1
>

a Ih 0 <£> 6 Ih 0 J

(for a, 6 € J4). We know we may slice (A, a) by « to produce a filtration

for which
(A, a, a) Ih 0 «» (B,(3J(a)) Ih 0

for all formulas 0 and a G A. We know that B is separated, and hence
(B, P) G EL This is enough to give the required inclusion. •

Now let
S(fin) = Th(¥) = Th(G) = Th(U)

so that
hs (f) => 0 G S(/m)

(for all formulas 0).
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13.2. THE FMP EXPLAINED 171

13.2 DEFINITION. We say the system S has the f(inite) m(odel) p(roperty) if
the above implication is, in fact, an equivalence. •

Although it is not within the scope of this book, it is worth saying a few
words about the consequences of the fmp concerning decidability.

Most formal system S that we are concerned with are such that the set
S(all) of all formula <j> for which

t - s <t>

is automatically recursive enumerable. This is the case when S is finitely ax-
iomatizable. If such a system also has the fmp then, in fact, it is decidable,
i.e. the set S(all) is recursive. To see this we use the equality S(all) = S(fin)
and the fact that the complement of S(fin) is recursively enumerable. To enu-
merate the complement of S(fin) first begin to enumerate all finite structures.
Using the fact that S is finitely axiomatizable we can extract from this list
an enumeration of all finite models of S. We then enumerate all the formulas
which are not modelled by at least one structure in this second list. This list
of formulas is the complement of S(fin).

We formally record this fact.

13.3 THEOREM. Let S be a finitely axiomatizable system with the fmp. Then
S is decidable.

Let us now continue with our study of the fmp. First we observe that it is
not necessary to use all finite models of a system.

13.4 LEMMA. Suppose S is a standard system and M is any class of finite
structures such that the equivalence

\-$ (f> <£> M models (f>

holds. Then S has the fmp.

Proof. All the structures in M model S so that either

M C F or M C G

depending on whether the structures are valued or not. But then either

S(fin) = Th(¥) C Th(M) or S(fin) = Th(G) C Th{M)

so that for each formula <\>

4> e S(fin) => <j) e Th(M) =» hs (j)

which gives the required result. •

The fmp is another way of obtaining completeness.
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172 CHAPTER 13. THE FINITE MODEL PROPERTY

13.5 THEOREM. Let S be a standard system with the fmp. Then S is Kripke-
complete.

Proof. Let M be the class of all the unadorned models of S. Then G C M
and for each formula <\>

M models <j) => G models 0 =>• \~s <\>

where the second implication holds by the fmp. This gives the required Kripke-
completeness. •

Theorems 13.3 and 13.5 show that finitely axiomatizable systems with the
fmp are rather pleasant. Thus it is worth looking at some examples of such
systems.

13.3 The classic systems have the fmp

The classic systems are those monomodal systems whose axioms are the various
combinations of the shapes

D, T, B, 4, 5.

(There are 15 such systems.) We use several different filtrations to show that
each of these systems has the fmp.

To illustrate the method used let us begin with the minimal system K.

13.6 THEOREM. The system K has the fmp.

Proof. Consider any formula (f> such that

not[hs </)].

It suffices to produce a finite valued structure which models K but which does
not model this formula (f>.

We know there is some valued structure (A, a) which models K but does
not model </>. This model may not be finite so we produce the required model
by taking a slice of (A, a).

Let F be the set of subformulas of (j) and let

be any F-filtration (say the left-most one). Since V is finite, the structure
(B, /?) is finite and (trivially) models K. Also, for each 7 € F and a € A,

(A, a, a) Ih 7 * (BJJ(a)) Ih 7.
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13.3. THE CLASSIC SYSTEMS HAVE THE FMP 173

Finally, there is some a G A with a Ih -i0 and hence (since 0 G F) we have
/(a) Ih -•</> so that (#, (3) is the required model of K which does not model </>.

We now have to deal with the various axioms D, T, B, 4, and 5. For this
we use a mixture of correspondence properties and preservation properties.

First a rather trivial result.

13.7 LEMMA. Suppose

A^B
is a surjective morphism. Then both

(d) if A is serial then so is B

(t) if A is reflexive then so is B

hold.

Proof, (d) Consider any &i G B. We must produce some b2 G B with
h —• b2- Since / is surjective there is at least one a± G A with /(ai) = bi.
Since A is serial there is some a2 G A with a\ —• a2. Since / is a morphism
this gives /(ai) —• f(a2) so we may set b2 = 7(^2)•

(t) This is proved in a similar way. •

This preservation result is sufficient to show that KD and KT have the fmp.
However it is not strong enough to deal with the other axioms because other
properties are not preserved by mere surjective morphisms. We need a tighter
form of morphism, and this is where filtrations are useful. As an illustration
let us see how we handle the shape B.

13.8 LEMMA. Suppose

is a left-most filtration where A is symmetric. Then B is also symmetric.

Proof. Consider any 6i,62 G B with b\ —• b2. Since the filtration is
left-most there are a\, a2 G A with

/(ai) = bi , /(a2) = b2 , ax —> a2.

Since A is symmetric, we have a2 —• ai and hence, again since each filtration
is a morphism, we have b2 —• &i, as required. •

We can now extend our class of examples of systems with the fmp.
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174 CHAPTER 13. THE FINITE MODEL PROPERTY

13.9 THEOREM. Let S be any of the 6 systems whose axioms are taken from

D, T, B.

Then S has the fmp.

Proof. We know that there is a structural property \\ S \\ such that for each
structure A

A models S <£> A has || S || .

Also, from Lemmas 13.7 and 13.8, we know that for each left-most filtration

if A has || S || then B has || S ||.
Now consider any formula <\> with

not[hs 4>).

Since S is Kripke-complete, there is some structure A with property \\ S \\ and
which does not model 0, i.e. there is a valuation a on A such that (A, a) does
not model 4>.

Let F be the set of subformulas of cf> and let / , as above, be the left-most
F-filtration of (A, a). Note that B is is finite (since F is) and B has property
|| S ||, and hence models S. Finally, since (p G F, we know, by the filtration
property, that (#, (3) does not model </>, from which we obtain the required
result. •

We now turn to the shape 4 which, of course, characterizes transitivity. To
deal with this we need a custom built filtration.

As usual, let F be any set of formulas which is closed under subformulas.
Also let (̂ 4, a) be any structure, and consider the canonical F-quotient

A-UB
where

/ ( O l ) = f(a2) & (V7 € r)[O l Ih 7 O a2 II- 7]

(for ai,a2 G ^4). We convert B into a structure using the transition relation
—> given by

( For all ai € 61, a2 € b2 and
formulas <j> with O 0 G F,
O! Ih •</> => a2 Ih 4>/\

We impose on B the usual valuation (3 given by

b e p(P) & (3a e b)[a G a(P)}

(for P G F with other values of /? unimportant).
This construction is sometimes known as the Lemmon filtration.
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13.3. THE CLASSIC SYSTEMS HAVE THE FMP 175

13.10 LEMMA. Let (A, a) be any valued structure with A transitive. Then the
above construction produces a T-filtration

for which B is also transitive.

Proof. We verify the various conditions in turn.
To show that / is a morphism consider any ai,a2 G A with a\ —> a2. We

must show that /(ai) —> /(a2). To this end consider any x\ G f(ai) and
x2 G /(a2). Then for each formula (f> with •</> G F we have

x, Ih •</> ai Ih

ai Ih
a2 Ih

x2 Ih

0 A | [0
0 A | |0

(since f{x\) — /(^i))
(since 4̂ is transitive)
(since a\ —> a2)
(since /(a2) = /(x2))

as required.

The three conditions (Sur, Var, Fil) hold by construction.

Finally we must show that B is transitive. Thus, consider any b\, 62,63 G B
with

61 —> 62 — • 63

and let at G 6i for i = 1, 2,3. Then for each formula (f> with \Z\4> G F we have

Ih •</> => a2 Ih 0 A [J(t>
=^ a2 Ih • ( / ) => a3 Ih

so that 61 —• 63 as required. •

This result with Lemma 13.7 is enough to obtain the following result.

13.11 THEOREM. The three systems

K4 , KD4 , KT4 = S4

all have the fmp.

Next we look at the combination of transitivity and symmetry, i.e. the
models of KB4. Again we need a custom built nitration. Thus consider the
usual data of a finite set of formulas F which is closed under subformulas, let
(A, a) be any valued structure, and consider the canonical F-quotient

A-UB
We convert B into a structure B using a transition relation —y and then
impose the usual valuation /3 on B. For transitivity and symmetry the appro-
priate relation is defined as follows.
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176 CHAPTER 13. THE FINITE MODEL PROPERTY

h — • b2 & For all a\ G &i and a2 G b2 and formulas <\> with •</> G F,

fll Ih D 0 =» a2 Ih 0
and

a2 Ih •(/> => ai Ih 0

I will leave the proof of the following to you.

13.12 LEMMA. Let (A, a) be any valued structure with A transitive and sym-
metric. Then the above construction produces a F-filtration

for which B is also transitive and symmetric.

These results are enough to prove the following result.

13.13 THEOREM. Let S be any of the 11 standard formal system whose axioms
are made up of various combinations of the shapes D,T,B, and 4- Then S has
the fmp.

We now consider the systems formed by extending the above 11 systems
by the addition of the axiom 5. This gives us four new systems K5, KD5 and
K45, kD45.

The axiom 5 alone, which captures the euclidean property, is a little more
delicate to deal with. We need a bit of a preamble.

Starting from any set F of formulas, which, as usual, we assume is finite
and closed under subformulas, we first set

and then set

r* = ru nru <>r.
Thus P e p and F* is also finite and close under subformulas. We now iterate
this construction to get

ro = r , rr+1 = (rr)"
for each r < u, and then set

r = (J{rr I r < w }.

In general F* is closed under subformulas but need not be finite. However,
when we work relative to the base system K5, we can retrieve finiteness.

By Exercise 8.6 of Chapter 8 we know that modulo K5 each formula has just
finitely many modal variants. More precisely, we know that for each ijj 6 F*
there is some 6 G F** with

Downloaded from University Publishing Online. This is copyrighted material
IP139.153.14.250 on Tue Jan 24 04:29:16 GMT 2012.

http://dx.doi.org/10.1017/CBO9780511983382.018



13.3. THE CLASSIC SYSTEMS HAVE THE FMP 177

so that F* contains no more information than F*V
Consider any valued structure (A, a) and let

A-UB

be the canonical F**-quotient. Let —> be the transition relation on B given
by

For each ai G 61, a2 G b2 and formula </> G F**,{
01 Ih D ^ =* a2 Ih 0
and
fll Ih O 0 <̂= a2 Ih 0.

Note the direction of the second implication in this definition.
This gives us a structure B on which we impose the usual valuation.

13.14 THEOREM. When the structure A is euclidean, the assignment f pro-
duces a T"-filtration

where B is also euclidean.

Proof. We verify first that / is an unadorned morphism. Thus consider
any xi,x2 G A with

xi —>x2

and any a\ G / (^i ) , a2 G f(x2). For each <j> G F*# there are ip,0 G F#* with

b<5 •0~V> , h<5 O ~ 0

and (since A models K5) both of these equivalences hold in A. Hence

Ih n</> => ^i Ih
^ Xi Ih

=• xx Ih
=> x2 Ih <\> => a2 Ih (j)

where these implications follow by

• the above equivalence,

• the F**-induced equivalence,

• the above equivalence,

• the transition x\ —• x2,

• the F'Mnduced equivalence.
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178 CHAPTER 13. THE FINITE MODEL PROPERTY

A similar argument shows that

and hence we get
/(m) — f(x2)

to verify the morphism property.
The remaining properties required for a filtration are straight forward.
Finally, we must show that the target structure B is euclidean.
To this end consider any elements 61, 62,63 of B with

b2

We show that b2 —• 63. Thus, consider any

ai ebi , a2 £ b2 , a3 e 63

and any formula ^ G FM . Then

a2 Ih •</> ^ <n Ih O D 0 => «i I!" CD0 => as I!" <t>

where these implications follow by

• the K5-equivalence trick used above and the definition of 61 —> b2,

• the variant ( ) [ ] ^ - > Q 0 of the 5 axiom,

• the definition of 61 —• 63.

A similar argument shows that

a2 Ih <>0 4= a3 Ih 0

and hence 62 —> 63, as required. •

A routine argument now gives the following.

13.15 THEOREM. The two systems K5 and KD5 have the fmp.

Finally, it remains to deal with K45 and KD45 which are the systems that
capture transitive and euclidean (and serial) structures. Here we use the rela-
tion
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13.3. THE CLASSIC SYSTEMS HAVE THE FMP 179

61 —• b2 <£> For all a\ G b\ and a2 G a2 and formulas <fi with Q</> G F,

and
ai Ih

and then impose the usual valuation on the structure.

13.16 LEMMA. Let (A, a) be any valued structure with A transitive and eu-
clidean. Then the above construction produces a T-filtration

(A, a)—+ (3,(3)

for which B is also transitive and euclidean.

Proof. Assuming we have already shown that the construction does give a
F-filtration, let us see why it preserves the euclidean property.

Thus consider any 61,62,63 G B with

63.

We must show that 62 —* ^3- To this end consider any a\ G 61, a2 G 62, a^ G 63
and consider any formula <$> with Q ^ G F. Then the definition of —• on B
gives

a2 Ih •</> => ai Ih

and
a2 Ih D ^ ^ a i If"

so that b2 —•63, as required. •

Putting all of this together with various earlier results we have all the
ingredients for the proof of the following.

13.17 THEOREM. Let S be any standard system whose axioms are made up
of various combinations of the shapes D, T, B, 4, and 5. Then S

• 25 finitely axiomatizable,

• is Kripke-complete,

• has the fmp,

• is decidable,

and hence S is very pleasant.

I will leave you to provide the various details.
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180 CHAPTER 13. THE FINITE MODEL PROPERTY

13.4 The basic temporal system has the fmp

So far we have used the filtration technique to obtain the fmp only for mono-
modal systems. However, the technique can also be used with polymodal
systems, but some of the details are a little more intricate. As an example of
this let us show that the basic temporal system TEMP has the fmp.

Recall that, from Chapter 8, Section 8.4 the models of this system are the
temporal structures, i.e. the structures

where the two relations are converses of each other and both are transitive.
Fix such a structure together with a valuation a on A. Fix also some set F
of formulas which is closed under subformulas. (In any application this will
be the set of subformulas of some given formula.) The proof of the fmp boils
down to the construction of a F-filtration

where B is also a temporal structure.
To do this consider the canonical F-quotient

j_

We will furnish B with two transition relations -^->, —^ converting B into the
required temporal structure B, and then impose the usual valuation j3 on B.

Thus define —^, —^ on B as follows.

b\ - ^ 62 ^ For all ai G 61, a2 G fr2
 a n d for all formulas 0,

(+) if [+]<£ G F then
a i II~ M ^ ^ ft2 II~ 0 A M ^

(-) if [-]0GF then
a2 Ih [-]0 =^ ai Ih <f) A [-]0

b2 <£> For all ax e h, a2 G b2 and for all formulas
(-) if [-]0GF then

fll Ih [-]0 => a2 Ih (j)
(+) if [+](/> G F then

a2 Ih [+]0 =4> ai Ih (/)

Let

We need to check several things.

13.18 LEMMA. The function f is a morphism A
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13.4. THE BASIC TEMPORAL SYSTEM HAS THE FMP 181

Proof. Consider first any ai,a2 G A with a\ —^-> a2. We must show that
f(a>i) - ^ f(a2). To this end consider any X\ G f(a\),x2 G /(a2) and any
formula <\>. Then:

and

if [+]</>G T then

Xi Ih [+]0 =>

if [-]0G T then

ai Ih

x2 Ih

a2 Ih
a2 Ih
ai Ih
xi Ih

0 A [+] 0
0 A [+]0

0 A [-]0
0 A [-] (j)

(since xi — ai)
i> (by axiom 4)

(since a\ —> a2)
(since a2 ~ x2)

(since ^2 — a2)
j) (by axiom 4)

(since a2 —^ ai)
(since a\ — x{)

which gives the first required result.
A similar argument also shows that

a2
/(a2)

to complete the proof.

This with a couple of trivial observations shows that we have constructed
a F-filtration

and so it remains to show that B is a temporal structure.
Clearly (by definition) the two relations —^, ——> on B are converses. Thus

the final required piece of information is provided by the following.

13.19 LEMMA. Both the relations of B are transitive.

Proof. Consider any 6i,62,63 G B with

b\ — • 62 — • 63

and consider any a\ G 61, a2 G b2, a3 G 63. Then, for each formula 0,

(+) if
Ih

T then

=> a2 Ih
=» «2 II" a3 Ih [+]</>
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182 CHAPTER 13. THE FINITE MODEL PROPERTY

and
(-) if [-](/> G T then

ai Ih [-]</> => a2 Ih 0A [-]0
=> a2 'I" H 0 => a3 Ih 0A [-

which shows that 61 - ^ 62 and hence - ^ is transitive.
A similar argument shows that —^ is also transitive. •

I now expect you to fill in the details of the following result.

13.20 THEOREM. The basic temporal system

• is finitely axiomatizable,

• is Kripke-complete,

• has the fmp,

• is decidable,

and hence is very pleasant.

13.5 Exercises

13.1 Let S be a standard formal system axiomatized by a single sentence. By
Exercise 10.1 of Chapter 10 we know that S is canonical. Now show that S
has the fmp.

13.2 Show that a left-most filtration of a pathetic structure has a pathetic
target. Hence show that

KP, KDP, KTP, KBP

all have the fmp.

13.3 Recall that the shape

(for arbitrary (j>) captures a certain composition property. Let A be the 4-
element structure

i 3
O > O O • O

consisting of one z-transition, one j-transition, and no /^-transitions. By con-
sidering a certain valuation on A, show that the above formula need not be
preserved by left-most filtrations.

13.4 Filtrations are useful because of their preservation properties.
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(a) Show that for arbitrary labels i and j the shapes

(i) [ < ] 0 - <X></> (ii)
(iii) 0-*[,]<*>0 (iv)

are preserved by left-most filtrations.

(b) Consider that particular case of (ii) where i labels Q and j labels Q 2 .
Thus the shape Q</> —• d | 20, i.e. transitivity, is preserved by left-most
filtrations. What, if anything, is wrong with this argument?

13.5 Consider the formal system KE of Exercise 10.2 of Chapter 10.

(a) Show that KE has the fmp.

(b) Show that the extensions KBE and KDE have the fmp.

(c) Using a modified Lemmon filtration, show that KE4 has the fmp.

13.6 Consider the formal system KF of Exercise 10.2 of Chapter 10.

(a) Show that KF, KBF and KDF have the fmp.

(b) Show that KF4 has the fmp.

13.7 Consider the two shapes E and F of Exercise 10.2 of Chapter 10.

(a) Show that KE5 has the fmp.

(b) What can you say about KF5?

13.8 Recall the notion of a good structure introduced in Exercise 4.12, namely,
a
monomodal structure which is transitive and serial and such that each of its
elements can see a reflexive element. Suppose the monomodal valued structure
(A, a) is transitive and serial (but not necessarily good). For an arbitrary
formula 4> let F be the set of subformulas of (p and let

(A a) >(B,0)

be the Lemmon F-filtration.

(a) Show that B is good.

(b) Show there is no formula whose models are precisely the class of good
structures.
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PartV

More advanced material

We have isolated three important properties of standard formal
systems: being canonical, and having the fmp, both of which imply
the third property of being Kripke-complete. We have also seen may
examples of systems with these properties. In this part we look more
closely at the connection between these properties.

In each of Chapters 14 and 15 we look at a system which has the fmp
but is not canonical. Both of these systems have independent interest.
In Chapter 16 we consider a system which is canonical but does not
have the fmp. This system is custom built to have these properties
but may, in time, be found to have interest in its own right. Finally,
in Chapter 17, we look at two systems, one of which has all three
properties and the other having none of the properties. Furthermore,
these two systems have precisely the same class of unadorned models.

Taken as a whole these four chapters hint at some of the complex-
ities that can arise in modal logic.

185

Downloaded from University Publishing Online. This is copyrighted material
IP139.153.14.250 on Tue Jan 24 04:29:18 GMT 2012.

http://dx.doi.org/10.1017/CBO9780511983382.019



Downloaded from University Publishing Online. This is copyrighted material
IP139.153.14.250 on Tue Jan 24 04:29:18 GMT 2012.

http://dx.doi.org/10.1017/CBO9780511983382.019



Chapter 14

SLL logic

14.1 Introduction

Dynamic logic is an extension of polymodal logic designed to aid the analysis of
the content and shape of programming languages. The labels of the signature
are thought of as particular programs. Each transition structure is thought of
as a machine on which these programs may be executed, with the elements of
the structure corresponding to the various possible states (or configurations)
of the machine. Given two such states a and b and a program (label) z,

indicates that a run of the program i in the machine when it is configuration
a may result in a transition to configuration b. (The 'may' here allows for
non-deterministic runs, so there may be other resulting configurations as well.
Executions of the program i are deterministic precisely when the relation —̂-> is
(partially) functional.) Formulas of the corresponding modal language express
properties of the machine states. So a state will satisfy [»]</> if after any
execution of program i from the state, the resulting state satisfies 4>.

So far this is just a matter of using different words for familiar notions,
however dynamic logic also has some additional facilities.

Firstly, programs can be combined in various ways, and this imposes an
algebraic structure on the set of labels which must be reflected in the logic.
For instance, given two programs i and j we may combine them sequentially
or non-deterministically

ij , z U j .

Here ij is the program which, when run, first executes i and then executes
j ; and i U j is the program which, when run, will execute either i or j non-
deterministically. Thus we see that both

> [t] [f\<t> and

here k = ij and / = i U j , ought to be part of the supporting logic.

187
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188 CHAPTER 14. SLL LOGIC

A less trivial example to handle is caused by an undetermined repetition of
a program. For a program i let i* be the program which executes i an indef-
inite, but finite, number of times. Thus, morally, i* is the non-deterministic
combination

0 U i U ii U in U • • •

(where 0 is the program which does nothing), and we would like

where A: = i*, to be part of the supporting logic. Unfortunately the right hand
side of this is an infinite conjunction, so we can not regard it as part of the
modal language. In this chapter we will see how the desired effect can be
achieved in a different way.

As I have remarked already, each formula 9 expresses a property which a
state may or may not have. But this means it is possible to have a program

91

which, when executed at a state, will test whether or not that state satisfies
9. More precisely, we want

a —> b

to hold when

a satisfies 9 and a = b

so that

should be part of the supporting logic. This kind of axiom is not hard to
handle but the whole construction does introduce a new order of complexity.

Formulas are constructed from labels (and other syntactic entities). Usually
these labels are atomic objects, but now we have a method of constructing new
labels from formulas, which in turn give new formulas, which in turn spawn
new labels, from which we obtain new formulas, etc. This means that in its
full generality the language of dynamic logic is highly nested and a formula can
have a rather intricate structural complexity. Consequently some extra care
must be taken when working through a proof by induction on the structure of
a formula (which, in practice, means almost all proofs).

In this book we will not concern ourselves with this second problem. We
restrict our attention to the first problem, namely of how the *-closure of
a relation can be captured in modal logic. If you are interested in a fuller
development of dynamic logic you may like to start with [27, Chapter 10] and
then move on to [28].
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14.2. THE ^-CLOSURE OF A RELATION 189

14.2 The *-closure of a relation

Given a relation — • on a set A, the *-closure of —> is the least reflexive and
transitive relation on A which includes —•. Thus if -%• is this *-closure, then

holds precisely when there is a chain xo,xi,...,xn of elements of A with

a = Xo — • X\ — • • • • —>• xn = b.

In particular, the case n = 0 ensures that —> is reflexive, and the case n = 1
ensures that —̂-» includes —•. Since such chains can be concatenated, we see
that —̂U is transitive.

In this chapter we consider a modal language with just two labels and
corresponding modal operators • and [•]. Thus the transition structures
for this language have the form

A = (A,—>,-^).

We say such a structure is a * -structure if —̂-> is the *-closure of —>. We will
exhibit a set of axioms which ensure that a structure (of the above signature)
is a *-structure, and discuss the completeness of the corresponding formal
system.

14.3 The axioms for SLL

Consider the set of all formulas of the following shapes.

(*2)
(*3) H ( 0 ^ D0)-»(0-> [•]</>)

These axioms, which are sometimes known as 'Segerberg's axioms', are an
important part of the axioms for dynamic logic, and although they are still
somewhat weaker than this full set, they do provide an example of a formal
system which is slightly more interesting than most of the ones considered so
far in this book. We name this standard formal system SLL.

Note that both (*1) and (*2) are general confluence axioms (as described
in Chapter 6). In particular we know that (*1) ensures that the relation —̂->
is reflexive, and (*2) ensures that the composite —>-^-* is included —>. The
shape (*3) is new, and has the general form of an induction axiom.

The combined content of (*1,2,3) is given by the following correspondence
result.
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14.1 THEOREM. For each structure

A = (A—•,-=•*)

the conditions

(i) A is a * -structure
(ii) A models SLL
(in) For some variable P, the structure A models the three formulas

H P -> p

are equivalent.

Proof, (i) => (ii), Suppose that A is a *-structure. From the confluence
results we know that A models (*1) and (*2), so it remains to check (*3).

Suppose, for some formula <f>, valuation a, and element a, that

a Ih H(^-> D 0 ) , a II" <t>

and consider any element b with

a - ^ 6 .

We must show that b Ih (/>. By (i) there is a chain of elements

a = XQ — • Xi —>• • • • —> xn = b.

Note that a ——> xr for each 0 < r < n and hence

xr ih 0 - Q 0 .

This gives
xr Ih 0 =̂> a;r+i Ih 0

so that (since Xo Ih <j>) we have a:n Ih 0, i.e. 6 Ih 0, as required.
(ii) => (iii). This is trivial.
(iii) => (i). Suppose that (iii) holds. From the first two components we

know that
—^ is reflexive

and
a —• b —^ c => a —^ c

(for all a, 6, c G >1). In particular we may set b = c to get

a —• b => a ——> b
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14.4. SLL IS NOT CANONICAL 191

i.e. —• is included in — -̂». But now we have

a — • b — • c => a — • 6 — ^ c => a —̂ -> c

and then a simple induction shows that the *-closure —% is included in -%.
It thus remains to verify the converse.

For a fixed element a, consider any valuation a on A such that for all x G -A

x Ih P => a - ^ r r

(where P is the given variable of (iii)). Consider any element b with

a-^b , 6 Ih P.

Then a —% b so that, for each element x

b — • x =>• a —% 6 -%• x =4> a — ^ a: => x Ih P

i.e. 6 Ih \JP. Thus

a Ih H ( P - > Q P ) ,

and, trivially, a Ih P. The third component of the hypothesis (iii) now gives

a Ih H P

so that
• 7 * 7

a — • b => a —y b

as required. •
Now that we have this correspondence result it is tempting to try to follow

the usual path to show that SLL is Kripke-complete. However, this path doesn't
reach the required destination.

14.4 SLL is not canonical

As with every standard formal system, SLL has a canonical valued model (6 , a)
which is characteristic for SLL (in the sense that

hiLL 4> «• (6 , a) IP 4>

for all formulas 0). However, unlike the other systems we have considered
so far the unadorned structure (5 does not model SLL, i.e. the system is not
canonical.

To fix the notation let

6 = (S,—>,-=->).

This structure & does have some of the properties required to be a *-structure.
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14.2 LEMMA, (a) The relation -—> is reflexive and transitive,
(b) The relation • is included in —^-K

Proof, (a) As before, axiom (*1) ensures that ——* is reflexive. Note also
that a combination of axioms (*2,3) and rule (N) gives

and this ensures that ——* is transitive.
(b) Consider any s,t G S with s • t. Then, for each formula </>, axioms

(*l,2)give

[•}<!> e s => Q H ^ e s =» [•]<£ €* => (fret

so that s —^ £, as required. •

An immediate consequence of this result is that the *-closure —̂-> of >
is included in -—*. We will see how the converse fails, and hence (5 is not a
*-structure. To do this consider the *-structure

N = ( N , — , - ^ )

where for each m, n G N

m —• n O n = m + 1.

Since, by definition, —̂-» is the *-closure of —•, we have

m ~% n 44> m < n.

Trivially Af models SLL.

For a fixed n G N and a variable P, consider any valuation on M for which

0, l , . . . , n Ih P , n + 1 Ih -.P.

Thus 0 Ih PA

This shows that each finite part of

has a pointed valued model, and hence is SLL-consistent.

14.3 THEOREM. The canonical structure © is not a ^-structure.
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Proof. The SLL-consistent set <£ exhibited above provides us with some
s e S with

[JnPes and

for all n G N. The negated formula gives us some t G S with

s-^t , -.PGt

But then s —> t can not hold, for otherwise there is some sequence

S = So • S i > • • • • Sk = t

which (since Of cP G s) gives P €t.
This shows that —^ is not included in —%• which is enough for the required

result. •

Theorem 14.3 shows that SLL is not canonical but, as we will see in the
next section, it is still Kripke-complete and decidable.

14.5 A filtration construction

In this section we look at a construction which will provide the basis of a proof
that SLL has the fmp (and hence is Kripke-complete and decidable). Thus,
consider any structure

A = (A,-^,-^)

together with a valuation a on A for which

(A, a) models SLL. (14.1)

In the eventual application of the construction this structure will be given to
us (and in all cases could be taken to be the canonical valued structure for
SLL). Note that we are not assuming that A is a *-structure.

As usual the construction also depends on a given set of formulas F. This
set will have the following closure properties.

F is closed under subformulas. (14.2)

For each formula (9, [•]# G F =» D H ^ T . (14.3)

F is finite. (14.4)

Note that for any formula <j) there is at least one set F satisfying (14.2,14.3,14.4)
with 4> G F. In fact there is a smallest such F obtained by first closing off under
subformulas and then closing off under property (14.3). The fact that this F
is finite is something that you should verify.
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194 CHAPTER 14. SLL LOGIC

With this structure A and set F we consider the usual equivalence relation
~ on A given by

a ~ x & (We T)[a Ih 0 <& x Ih 0]

(for a, x e A). We then set
B = A/~

and we let a »-> a~ be the canonical quotient function A > £?. Note that,
by (14.4), the set B is finite. We will construct a certain valued structure
(B, 0) based on B.

We make use of a definability property (which is reminiscent of an earlier
result).

14.4 LEMMA. For each element a of A and subset Y of B, there are formulas
Xa and /ly such that

(1) x ~ a O x Ih Aa

(m) x~ G Y <£> x Ih fiY

for each x E A.

Proof. We first set

Aa = /\{0 e F | a Ih 6} A - Vi61 e F | a Ih -n(9}

and then set
My = Aa(i) V • • • V Ao(n)

where a ( l )~ , . . . , a(n)~ is an enumeration of Y. •

Next let —^ be the relation on B given by

b ^+ y <£> (3a £ b,x £ y)[a —> x]

(for b,y e B), let - % be the *-closure of -^->, and set

B = {B,-^,-U).

By construction IB is a *-structure and hence is a model of SLL. Lemma 14.4
gives us some information about the definability of —̂U.

14.5 LEMMA. For each element a of A there is a formula va such that for all
x e A

a~ —^ x~ & (A,a,x) Ih va.

Furthermore, we have (A, a, a) Ih [«]i/a.
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Proof. For a given a G A let

and set Va — HY- The required equivalence follows by part (m) of Lemma 14.4.
For the second part we first show that

(A, a, a) Ih [•](*/«-> [ > « ) . (14.5)

To this end consider any element x of A with

a - ^ x , x Ih va.

This second condition gives
a — • a:

and we require x W Q i v Thus consider any element u of A with :r —• u.
Then, by construction of ^ ^ , we have

a~ —̂-> x~ ^ ^ IA~

so that
a " — -̂> i t~

and hence u Ih i/a, as required.
This verifies (14.5).
Now, by (14.1), we know that {A, a) models the axiom (*3), so that

(A, a, a) Ih i/o - • [«]i/a.

But, trivially, a Ih z/a, and hence a Ih [»]i/a, as required. •

It is worth observing that the full power of (14.1) has not yet been used.
So far we have used only that (A, a) models (*3); as yet the axioms (*1,2)
have not been needed.

14.6 COROLLARY. The assignment a i—• a~ provides a surjective morphism

A—+B

that is, the implications

a —> x => a~ ^ ^ x~
(2 >• X =$- Cl~ > X~

hold for all a,x G A.
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Proof. The first implication holds by construction and the second holds
since a Ih [#]i/a. The surjectivity is trivial. •

Of course we are working towards something stronger than this.
Notice that, by construction of ~, for each variable F G F and b G B we

have
(3a G b)[a Ih P] O (Va G b)[a Ih P].

Thus we may define a valuation (3 on B such that for all P G F and a G i w e
have

a G a(P) <£> oT G /?(P)

with the values fi(P) for other P irrelevant. We fix such a valuation on B.

14.7 LEMMA. A F-filtration

{A a) >(B,/?)

25 provided by the assignment a\-^ a~.

Proof. From the above remarks it suffices to show the following for all
elements a, x of A and all formulas 6.

• If a- -^ x- and • # e F, then a Ih • # ^ a: Ih 6>.

• If a~ - % x~ and [•]# G F, then a Ih [>]0 ^ x Ih 0.

The first of these holds by the construction of ^-» from —>.
For the second, suppose that

so there is a sequence of transitions

CL^ > a ^

For any formula 0 with [•]# G F we have EH [•]# G F (by closure property
(14.3)), and hence, for each 0 < r < n, a use of axiom (*2) gives

ar Ih H<9 =* ar Ih D H^1 =» ar+1 Ih

which, by a simple induction, gives

a Ih [•]# ^ x Ih [•]#.

The required result now follows by axiom (*1). •

Downloaded from University Publishing Online. This is copyrighted material
IP139.153.14.250 on Tue Jan 24 04:29:20 GMT 2012.

http://dx.doi.org/10.1017/CBO9780511983382.020
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14.6 The completeness result

Let M be the class of all *-structures and let M(/m) be the class of all finite *-
structures. Both of these are classes of models of SLL and, in fact, characteristic
classes.

14.8 THEOREM. For each formula <j), the three conditions

(i)
(ii) M models (f>
(in) M(/m) models <fi

are equivalent.

Proof. Only the implication (iii) => (i) is non-trivial.
Suppose that M(/m) models (/> and consider any valued structure (A, a)

which is characteristic for SLL (say, the canonical valued model). We show
that (A, a) IP (j>.

Consider any set of formulas T satisfying (14.2,14.3,14.4) with <\> G F, and
let (#, (3) be the F-filtration of (̂ 4, a) constructed in the previous section. Then

(A, a) \\~v ip O (B,0) IP i\)

for all formulas ij) G P. In particular, since B is a finite model of SLL, we have,
B \\-u <j), so that (B, 0) IP 0, and hence (A, a) IP 0 which gives the required
result. •

This result completes the proof of the following.

14.9 THEOREM. The formal system SLL has the fmp (and hence is Kripke-
complete) but is not canonical.

14.7 Exercises

14.1 Show directly that hSi_L [•]$-+ H 20-

14.2 Consider a ticking clock structure A as in Exercise 8.14 of Chapter 8,
with next instance function next. This gives a model of Segerberg's axioms
(with Q replaced by O)- Let S be the formal system axiomatized by this
form of Segerberg's axioms together with the shape

> - O "i0-
Given an element a of A and r G N, write

a{r) for nextr(a).
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198 CHAPTER 14. SLL LOGIC

Given a valuation a on A let v be the valuation on J\f (the structure used in
Section 14.4) given by

r G v{P) & a{r) G a(P)

(for all variables P).

(a) Show that the assignment r \—• a(r) is a zigzag morphism

(b) Show that both

and
A/" lh u (j> =* A \\-u <p

hold for all r G N and formulas (/).

(c) Find an example to show that this second implication need not be an
equivalence.

(d) Show that S is not canonical.

14.3 For ra, n G N an (m, n)-spoon is a set A of m 4- n + 1 elements

a = a0, ax , . . . , am = c , c = bo,bi,...,bn = c

furnished with a 'next' function given by

next (a;) = a;+i for 0 < i < m
next(fej) = bj+i for 0 < j < n.

Pictorially this is

bo

a = aQ *~ d\ *- *- dm = c

This gives us a ticking clock structure A = (A, —•, —^) which eventually
cycles and which, of course, models SLL.
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Let
/ : N > A

be the function given by

f(i) = cti for 0 < i < m
f(m + kn + j) = bj for 0 < j < n

(in particular f(m) = c).

It can be shown that for each formula <\> and valuation i^onN with

CA/>,0) II- <P

there are m, n 6 N and a valuation / / on N such that

{AT,n,0) Ih 0

and
m + rG M(P) O m + n + r G

for all r G N and variables P in 0.

(a) Show that
nexts(/(r)) = / ( r + S)

for all r, 5 G N.

(b) Show that / is a p-morphism J\f > A-

(c) Show that for each formula 0,

AT \\-u <t>

holds if and only if
A \Y-U (/>

holds for all spoons A.

14.4 For an arbitrary set A let Q be an arbitrary box operator on VA (where
Q need not be induced by a transition relation on A). An S-companion of
Q is a box operator [•] on VA satisfying

(*2) HA" C Q [.]A

(*3) H(A - DA") C (X - HA")
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200 CHAPTER 14. SLL LOGIC

for all X C A. (Thus the pair Q , [•] satisfy Segerberg's axioms).
For each X C A set

DX = xn {jx.
and let

(DaX | a € Ord)

be the ordinal indexed chain defined by

D°X = X
Da+l = D(DaX)

Dx = f]{DaX \a<\}

(for each ordinal a and limit ordinal A).

(a) Show that an S-companion is idempotent.

(b) Show that Q has at most one S-companion.

(c) Show that D is deflationary, monotone, and D-preserving.

(d) Show that for each X C. A there is a unique largest Y C. X with DY = Y.

(e) Show that setting
\y]X = the Y of (d)

produces the S-companion of Q .

(f) Show that
= D°°X

for some suitably large ordinal oo.

(g) Show that if • is induced by a transition relation then this ordinal oo
is just LJ.

14.5 Suppose that A is a model of SLL and the generating transition relation
is already reflexive.

(a) Show that A models

if and only if for each element a there is some element b with a —^-> b
and where b can see only itself.

(b) Does this generalize the result of Exercise 5.8 of Chapter 5?
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Chapter 15

Lob logic

15.1 Introduction

Lob logic is the study of the shape L(<j>), i.e.

We have seen that the models of this shape are the transitive well-founded
structures, but apart from that, you may ask, what is so special about it?
Why pick out this one from amongst a whole host of equally dreary looking
shapes? To answer this question, and hence motivate the study of Lob logic,
we must look at the history of an apparently unconnected part of mathematics;
namely Godel's incompleteness theorem.

Consider the first order structure

N = (N ,+ ,x ,< ,0 , l )

that is, the natural numbers N furnished with the usual arithmetical attributes.
Elementary arithmetic is the study of the first order properties of AT. To
do this we work in an associated first order language C and analyse various
recursively axiomatizable theories T which, we hope, will completely capture
the elementary properties of AT. The main theory studied is Peano Arithmetic,
but there are others as well.

By construction (or assumption), the theory T is sound in the sense that

T h a =» M |= a (15.1)

for each sentence a of C. (Here, h and |= are the first order entailment and
satisfaction relations. They should not be confused with modal relations with
the same notation.)

The objective of the whole exercise is to obtain a recursively axiomatized
theory T for which the soundness implication (15.1) is an equivalence. Before
1930 it was more or less expected that eventually Peano Arithmetic would turn

201
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202 CHAPTER 15. LOB LOGIC

out to be such a theory, but then Godel proved his incompleteness theorem
which simply says that there is no such theory.

The method of proof used by Godel is to show how the external behaviour
of T and its associated entailment relation h can be mimicked within T. Thus
we first show how each sentence a has a name ran in C which is a numeral
(denoting some natural number and called the godel number of a). We then
construct a certain formula Th(-) of C (containing just one free variable) which
captures h in the sense that for each sentence cr,

T h a <* M

Here Th(ro~n) is the sentence obtained by replacing each occurrence of the free
variable in Th(-)) by the numeral rcrn.

The next step is to show how many of the important consequences of (15.2)
are actually deducible in T. It turns out that these consequences can be
reduced to just three instances, called the derivability conditions. (They were
first isolated by Hilbert and Bernays, and then slightly modified by Lob.) The
conditions assert that for all sentences a and r,

(Dl) T h a => T h 77i( rO
(D2) T h Th(ra -> Tn).^.Th(ran) -> Th(rr^)
(D3) T h 77i(r<7n) -> Th(rTh(ra^y)

hold. Notice how these are reminiscent of the rule(N) and the axioms K and
4 of modal logic.

The final component in the Godel incompleteness proof is the fixed point
property. In the first instance this asserts that for each formula </>(•) with just
one free variable, there is a sentence 6 with

For most purposes we don't need this generality; the following instance will
suffice.

(A) For each sentence a there is some sentence 8 such that

T \- 6^ [Th(r6^) -> a]

holds.

Notice that if we take the trivially false sentence _L for a, then (A) provides
us with a sentence 7 with

T h 7 <-• ^77i( r7n). (15.3)

By (15.1) this displayed equivalence holds in J\f (i.e. is true) and then (15.2)
provides us with an informal reading of 7,
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7: I am not provable (in T).

A few more mental acrobatics shows that this sentence 7 ought to be true, and
hence

-.[T h 7] , M \= 7
so that the implication (15.1) can not be reversed. In detail, using (15.3) and
(15.1) and then (15.2) and finally (15.1) again, we have

J\f \= - , 7 => N |= T / i ( r 7 n ) =>T\-<y=>Af\=-y

and hence M |= 7. But then A/" |= -V77i(r7n) and hence -.[T h 7] (by (15.3)
and (15.2)), as required.

The informal reading of the Godel sentence 7 suggests that we should also
look at a formalized version of

I am not provable

i.e. a sentence 77 with
T h i ] H Th(rrjn). (15.4)

(The fixed point property ensures that such sentences do exist, although they
are not immediately obtainable from the version (A).)

Twenty years after Godel's result (i.e. around 1950) Henkin asked about
the truth value of 77. Unlike 7, this is not immediately decided by informal
arguments. The correct answer was given a few years later by Lob, and this is
where the derivability conditions come into their own.

Given an arbitrary sentence 77 satisfying (15.4), use (A) to obtain a sentence
S such that

T \- S

Using the implication —•, applications of (Dl, 2) give

T h 77i(r<T)

and
T h

where here
a is 77i(r<T) - • rj.

But now (D3) gives
T h T/i(r<T) -+ T/i(rr/n)

which, by (15.4), gives
T h 77i( r<T) -> 77

and hence we have verified that T h 6. A final application of (Dl) gives
T h Th^S'1) which, from above, shows that T h 77. Thus the Henkin sentence
is provable (and hence true).
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It is clear from this argument that once we have used (A) to obtain the
sentence 6, the rest is a modal computation in the system K4. This prompts us
to look at whether K4 can be extended so as to incorporate a suitable version
of (A). The crucial observation was made by Macintyre and Simmons in [39]
(although there it is not expressed in modal terms).

15.1 THEOREM. Let S be any standard formal system extending K4. For each
formula (fi, the following are equivalent.

(i) H
(ii) There is a formula 6 such that hs 6 «-» ( Q 6 —• </>).

Furthermore, if there is such a formula S then

and hence 6 is essentially unique.

Proof, (i) => (ii). Suppose that (i) holds, i.e. that

and set

so that

But, trivially,

so that, by (EN), we have

h s L Ĵ<5 —>

h s <f> —••6

Thus

and we may replace EH0 by O<5 to get

i~s ^ ^ ( n ^ —̂  ^

as required.
(ii) => (i). Conversely, suppose that

Then
hs 6 A •<$-><£ , hs
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so that (N) and K give us

which, using 4, shows that

and hence

This last equivalence gives

so that, using the previous equivalence, we have \-$ L(</>), as required. •

This result opens up a whole new field of enquiry.
First of all the routine properties of the modal system K4L should be es-

tablished. I do this in the rest of this chapter. In particular I show that K4L
is not canonical but does have the fmp (and hence is Kripke-complete and
decidable).

Theorem 15.1 shows how the shape L captures the fixed point principle
(A). But what about other fixed point principles (such as the one required to
obtain the Henkin sentence 77)? In the early 1970s this question was studied
intensively by two groups of people, one centred in Amsterdam and the other
in Sienna. The outcome of this study was a quite general result of which a
particular case is as follows.

Let 0 be a modal formula containing a variable P all of whose
occurrences lie within the scope of Q . Then there is a formula 8
such that

hK4L 6 <r+ <l>[6 fOT P].

All variables in 8 also appear in <\> and, naturally, P does not occur
in 8. There is a certain unicity about 8 since

holds.

Another direction of enquiry concerns the interpretation of • as TTi(-),
and to what extent the properties of TTi(-) are captured by K4L. This was
solved by Solovay around 1975 when he obtained a completeness result which,
in imprecise terms, shows that K4L is exactly the theory of TTi(-).

We won't look at these more advanced results in this book. If you are
interested, a rather turgid account is given in [14]. A far more readable and
comprehensive account is given in [44], and the survey article [43] is well worth
a read. An amusing account of this use of modal logic is given in [45].
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15.2 The system defined

Let LL be the standard formal system axiomatized by all formulas of the shape

Note that we have not included the shape 4 as an axiom of LL. This is because
we don't need to.

15.2 LEMMA. For each formula (/>,

holds.

Proof. For the given formula 4> set ip = 4> A Q 0 . Then

so that
h

and hence

Thus, using L(V>), we have

K L D<t>-

which, since I~K O ^ —̂  [I]20, gives the required result. •

In Lemma 5.6 we saw that every model of LL is transitive and hence also
models the shape 4. Lemma 15.2 is just a proof theoretic version of this result.
This result shows that LL and K4L are essentially the same system.

In Theorem 5.7 we showed that the models of LL are precisely the well-
founded, transitive structures. Later we will see that these structures charac-
terize LL, but before we do that let us show that LL is not canonical.

15.3 The rule of disjunction

A formal system S is said to have the rule of disjunction if for all formulas

l~s CH0i V • • • V \Z\<t>n => l~s 0i or • • • or hs </>n.

In this section we see that LL has this rule and then use this to show that LL
is not canonical.
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Consider any valued structure (A, a) which is characteristic for LL. i.e.
such that

h_L <t> & ( A , a) I P </>

for all formulas (p. We modify (A, a) to get a new structure.
Thus let b be a new element (not in A) and set

B = Au{b}.

Let —%• be the relation on B given by

!

x,y e A and x —• y
or

x = b and y € A

for each x,y G B (where — • is the distinguished relation of A). Set

and let /? be the valuation on B with

P(P) = a(P)

for all variables P. (In particular b £ /3(P).) It is an easy exercise to show
that for each a e A and formula 0

(#,/?, a) '(-P 0 ^ M,<*,a) IP 0 (15.5)

and hence
(B,/?,6) IP D 0 ^ (A«) 1^ 0 (15.6)

(where b is the distinguished element of B).

15.3 LEMMA. The valued structure (B,/?) moc?e/5 LL.

Proof. By (15.5) it suffices to show that

(B,/?,6) IP L(0)

for each formula (p. To this end suppose that

(B,p,b) IK

Then, using (15.6), we have

(A,a) IP

so that
{A, a) IP •
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208 CHAPTER 15. LOB LOGIC

and hence, by
(A, a) IP

These give
(A, a) \r 4>

so that a second use of (15.6) gives

(B,0,b)

as required. •

Using this we quickly obtain the main result of this section.

15.4 THEOREM. The system LL has the rule of disjunction.

Proof. Suppose that

h_L D ^ i v . . . v D^n

for some formulas fa,..., (f>n. Then, using Lemma 15.3 we have

(B,p,b) U-"

and hence
(5,0,6) IM

for some 1 < r < n. This, with (15.6), gives

( A , a) lh° <f>T

and hence hLL </>r, as required. •

Finally, for this section, we use the rule of disjunction to obtain some
information about the canonical structure for LL. For this purpose let us say
an element of a structure is all seeing if a —• x for all elements x of this
structure. In particular such an element will be reflexive.

15.5 LEMMA. The canonical structure & of LL has an all seeing element.

Proof. Consider the set of formulas

This is LL-consistent. For if not, there are formulas fa,..., <j)n with

h-L " • • 0 1 A - - - A - . D 0 n - > J-

i.e. with
r-LL
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15.4. THEFMP 209

The rule of disjunction now gives us some 1 < r < n with h|_i_ <t>r, which is
clearly contradictory.

Since $ is consistent, there is some s G S with $ C s . Then

for each formula </>, and hence for each t G S

• 0 G 5 => hLL (j) => (j) G t

so that s • £, and hence 5 is all seeing. •

Since all models of LL are well founded and in particular irreflexive, this
immediately gives the following.

15.6 THEOREM. The system LL is not canonical

15.4 The fmp

Let M be the set of all structures

B = ( B , — )

with the following properties.

(i) The carrier B is finite.

(ii) The relation —• is transitive and irreflexive.

(iii) The relation is tree-like in the sense that for each x,y,z G B

y or x = y or y —• x.
y *z J

(iv) There is a root, i.e. a (unique) element b such that b —• x for all other
elements x.

For convenience let us refer to such structures as finite trees.
Condition (ii) ensure that any chain of elements

XQ • X\ • X2 • • • •

of a finite tree B can not contain repetitions hence, by (i), must be finite. Thus
M is a class of models of LL. In this section we improve this observation.
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210 CHAPTER 15. LOB LOGIC

15.7 THEOREM. The class M of finite trees is characteristic for LL, i.e. for
each formula </> the equivalence

hL L (j) <£> M mode l s (/)

holds. In particular, LL has the fmp and so is Kripke-complete and is decidable.

Since M is a class of models of LL, soundness gives the implication =>. The
proof of the converse implication <= will take up the remainder of this section.

Fix some formula 7 with -|[I~~LL 7]- We must produce some S G M with
-~>[B lhw 7], that is, we must find some valuation (3 on B and an element b of
B with

(£,/?,&) lhp - 7 .

(The element b will turn out to be the root of B.)
Let (A, a) be any valued structure which is characteristic for LL (e.g. the

canonical valued model). In particular we have ->[(.A, a) \\-v 7]. As usual,
(B,/3) will be constructed from (A, a). To do this we could use the nitration
technique, but I have chosen not to do this so as to illustrate another technique.
The elements of B will be certain finite chains of elements of A ordered by
extension.

First of all we need to pick out a special element of A.

15.8 LEMMA. There is an element a of A such that

(A, a, a) \\-p - 7 A C b (15.7)

holds.

Proof. By way of contradiction suppose there is no such element, so that

(A, a) lh» D 7 ^ 7 -

But then
(A,a) IK • ( • 7 ^ 7 ) .

and hence axiom L(7) gives

(A, a) IK D7-

This, with the original hypothesis, gives

(A, a) IK 7

which contradicts the chosen property of 7. •

We now fix an element with property (15.7). All our subsequent computa-
tions take place within A.
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15.4. THEFMP 211

Let F be the set of subformulas of 7. This set F is finite. The size of the
constructed finite tree is determined by the cardinality m =\ T \. (A crude
upper bound for the size of the constructed B is ram, however this can be
considerably improved.)

To facilitate the construction of B we introduce some terminology.
We say an element x of (A, a) is relevant if there is some formula 0 G F

with
x If- -10 A D0-

In particular, the formula 7 witnesses the relevance of the distinguished ele-
ment a. A chain of elements

X 1= X\} #2) • • • •> xrt • • • 1 %n

of A is acceptable if each term xr is relevant and

X\ • X2 ^ * * * ^ 3?r ^ " " * ^ Xn.

Given such a chain x we write ^(x) for its last term xn. Notice that there is at
least one acceptable chain, namely the chain a of length 1 whose sole term is
a (the distinguished element). Clearly £(a) = a.

15.9 LEMMA. Each acceptable chain has length no more than | F |.

Proof. Consider any acceptable chain x (as above). Since each term xr is
relevant there is a sequence of formulas

where each is a member of F with

Xr IH ~.0r A

for 1 < r < n. It suffices to show that these formulas are distinct, for then we
have n <\ F |, as required.

By way of contradiction, suppose there are 1 < r < s < n with

(pr = (t>s = (p ( s a y ) .

Then, amongst other things

Xr Ih D 0 , Xs IH - 0

which, since xr —> xs, is the required contradiction. •

The elements of the required tree B will be certain acceptable chains x.
The initial element X\ of each selected x will be a and the relation of B will be
the initial section ordering for chains.
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212 CHAPTER 15. LOB LOGIC

We construct the carrying set B of B in layers

where m = | F | and where each Br consists of chains of length r.
The base and step constructions are as follows.

(1) B\ has one member, namely the chain a.
( r n r + 1) Suppose we have constructed Br with this set finite. Consider

all pairs x, 0 where

xeBr , <t> e r , t(x) ih <>-0.

There are no more than | B | x | F | such pairs. (There may be no such
pairs, in which case Br+i = 0, and the construction terminates.) Note that
the axiom L(</>) gives

and hence there is some element y of A with £(x) —• y and

In particular, the element y is relevant and the extended chain

y = x — y

is acceptable (with £(y) = y). Select one such extension for each pair x, <\> and
let Br+i be the set of selected extensions.

This completes the construction of the layers.
Now set

B = BiUB2U--UBm

and let —• be the initial section ordering on B, i.e. for x, y G B

x —• y <& x is a proper initial section of y.

Let
B = (B,—>).

You should have no trouble verifying that S G M . In particular, note that the
root of B is a.

Observe also that the construction ensures the following.

(*) For each x 6 B and <\> € F with

e(x) ih <>-<£

there is some y G B with

x ^ y , l(y) Ih -<M •<£•

In fact there is such a y with just one extra term.
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Finally consider any valuation (3 on B such that

(#,/?, x) \\-p P 4* (A,a,e(x)) \\~p P

for all variable P G F . (The behaviour on other variables is irrelevant.) We
prove the obvious extension of this equivalence.

15.10 LEMMA. The equivalence

(B,/?,x) lhp 0 & (A,a,e(x)) \\~p 0

holds for allxe B and 0 € T.

Proof. We proceed by induction on the structure of 0. The base case
holds by the choice of (3, and the passage across propositional connectives is
immediate. Thus it suffices to show that

x ih D 0 & t(x) ii- n<t>

where 0 G T and we already have the corresponding equivalence for (j>.
For the implication =>, suppose that x Ih • 0 and, by way of contradiction,

that
i(x) Ih

Then, by (*), there is some y G B with

x —> y , t(y) Ih ^

and hence, by the Induction Hypothesis, y Ih -»0. This is the required contra-
diction.

For the implication «£=, suppose that £(x) Ih Q 0 and consider any y 6 B
with x —• y. Then, by construction of B,

e(x)

so that £(y) Ih 0 and the Induction Hypothesis gives y Ih 0, as required. •

As an application of this Lemma consider the case where x = a, the root
of B. Then £(a) = a, the distinguished element of A, and we have

(#,/?, a) \\-p 4> & {A, a, a) lhp 0

for all <f) € F. In particular, with 0 = 7, we have

{B,p, a) Ih - 7

which is enough to complete the proof of Theorem 15.7.
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214 CHAPTER 15. LOB LOGIC

15.5 Exercises

15.1 Let S(</>) be any formula shape for which

h<

holds for all formulas </>. Let S be the formal system axiomatized by all the
formulas

(for arbitrary 0).

(a) Show that S < LL.

(b) Show that S has the rule of disjunction.

(c) Show that the canonical structure & of S has an all seeing point.

(d) Does this means that S is not canonical?

15.2 (Grzegorczyk formula) For each formula (j) let

(a) For an arbitrary formula <j> set

Show that the following hold where in (i) the formula f is arbitrary.

(i) h<
(ii) hK

(iii) hK

(iv) hK

(v) hK

(b) Let S be any standard formal system which entails all the formulas Grz(0)
for arbitrary (p. Show that for all formulas 0 both

hold.

15.3 Using the notation of the previous Exercise, let

(for arbitrary </>). let
KG , KH
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be the formal systems axiomatized by all the formulas

respectively. Let KHT be the extension of KH given by the addition of the
axiom T.

(a) Show that KG = KHT.

(b) Show that KH has the rule of disjunction.

(c) Show that KG has the rule of disjunction.

(d) Find a formula <j> such that both

I"KG <t> , - " [ i - K H <t>]

hold.

Downloaded from University Publishing Online. This is copyrighted material
IP139.153.14.250 on Tue Jan 24 04:29:23 GMT 2012.

http://dx.doi.org/10.1017/CBO9780511983382.021



Downloaded from University Publishing Online. This is copyrighted material
IP139.153.14.250 on Tue Jan 24 04:29:23 GMT 2012.

http://dx.doi.org/10.1017/CBO9780511983382.021



Chapter 16

Canonicity without the fmp

16.1 Introduction

In earlier chapters we have isolated two structural properties of a standard
formal system S, namely being canonical and having the fmp, both of which
ensure that S has the important property of being Kripke-complete. It is,
therefore, of interest to ask whether these two structural properties are equiv-
alent. Well, they aren't, in fact they are independent. In the previous two
chapters we have seen two systems SLL and LL which have the fmp but are not
canonical. In this chapter we will see a system which is canonical but does not
have the fmp. Initially this system was constructed solely to distinguish be-
tween these two properties but, as we will see, it does have some independent
interest.

16.2 The system defined

We work in a monomodal language, so we are interested in transition structures
of the form

A = ( A , — ) .

Let T be that standard formal system whose axioms are all the formulas of
the shapes

(*) D ( D V -
where <j> and ip are arbitrary. We will see that T is Kripke-complete but does
not have the fmp.

The axiom T is, of course, the one that captures the reflexivity of the
transition relation. The structural property captured by (*) will be described
in the next section.

By setting ip = Q 2 0 in (* )we obtain the shape

(* * •) • ( D20 - DV) - ( • * -
217
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218 CHAPTER 16. CANONICITY WITHOUT THE FMP

which in some ways is easier to understand. Let R be the system whose axioms
are all formulas T and (***). Clearly

R < T

and we will see that R does not have the fmp. However, the other properties
of R are more enigmatic.

16.3 The characteristic properties

As with the proof of many results about standard formal systems, the crucial
step is to obtain a correspondence property. In the case of T this property is
rather strange.

16.1 LEMMA. A transition structure A = (A,—•) models the shape (*) if
and only if the property:

For each element a G A, there is some b G A with

• a — • b —y a

• for all x,y G A, b — • y —y x => a —y x.

holds.

Proof. Suppose first that A models the shape (*), in particular A models

where P and Q are two fixed and distinct variables. Consider any given element
a G A and let a be any valuation on A such that

x Ih P & a—• x , x\\-Qox^a

hold for all x G A. Then

a Ih [JP , a Ih ^Q

so that

and hence, using the modelled formula,

oil-

This gives some b € A with a —> b and

6 Ih n 2 ^ , b Ih
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16.4. CANONICITY 219

from which the two required listed items follow.
Secondly, suppose that A has the described structural property, and con-

sider any valuation a on A and element a of A with

a Ih • ( • 2 0 ~ + U1>) , a Ih

for given formulas <j> and ^. We require, of course, that a Ih ip.
The structural property provides an element b oi A satisfying both the

listed items. Since a —• b we have

& it- n 2 ^

Also, for each x,y £ A,

b —• y —> x => a —• x =>> x Ih 4>

so that b Ih O2</>, and hence b Ih O ^ - Finally, since 6 —• a, we have
a Ih ^;, as required. •

16.4 Canonicity

With the correspondence result of the previous section, we can attempt the
usual proof.

16.2 THEOREM. The system T is canonical, and hence Kripke-complete.

Proof. Let
% = (2\—>)

be the canonical structure associated with T based on the set T of all max-
imally T-consistent sets of formulas. A routine argument shows that T is
reflexive, so it remains to show that T has the structural property given in
Lemma 16.1.

Consider any s E T. We must produce an appropriate t G T. To this end
consider the set of formulas

We show first that $ is T-consistent.
By way of contradiction suppose that $ is not T-consistent. Then there

are appropriate formulas </>i,..., <j>m, # i , . . . , 0n, with

h-T • V i A . . - A D 2 0 m A <>6>! A . . . A <>0 n -> _L.

Let
<£ = 0i A • • • A 0 m , 0 = 0i A • • • A 6n.
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220 CHAPTER 16. CANONICITY WITHOUT THE FMP

Then

and

and hence

This gives

so that

and hence the axiom

\Z\4> G s ,

A

(*) gives

0e

- •

O l A • • • A <X

which in turn gives the contradictory ->0 G s.
This shows that <l> is T-consistent, and hence there is some t G T with

$ C < . For any such t and formula 0 we have, using the axiom T,

so that 5 • £. Also, for each formula 0,

0 G 5 => <>0 G $ C t

so that t • 5. Finally, consider any u,v £ S with

t • v • u.

then, for each formula 0,

/ s =» Q 2 0 < E * =4> t e w

so that 5 • /̂, as required. •

16.5 The finite models

In this section we consider the finite models of R. Since any model of T is also
a model of R this will give us some information about the finite models of T.

16.3 LEMMA. Each finite model ofR is transitive.
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16.5. THE FINITE MODELS 221

Proof. Let A be any model of R and consider the induced modal operation
Q on VA. Since the transition relation of A is reflexive, the operation Q
is deflationary, and hence A is transitive precisely when Q is idempotent.

Consider any I C A Since Q is deflationary we have a descending chain

n 2 n 2 * 3 • • • 2 n r * 2 • • • (*• <

Suppose that

Then
2D n*X) = A

so that, using axiom (***), we have

(DXD B2X) =

and hence

An easy induction now shows that

for each r < uo.
Finally, if A is finite, then the descending chain given above must stabilize,

i.e. there is some r < LJ with D " * 3 * = \Jr+1X. Thus \J2X = QX, which
is enough to show transitivity. •

Let M be the class of all finite models of T. Thus each member of M is
transitive and so models

for each formula </>. Thus if T has the fmp, then

and so every model of T is transitive. In the next section we show this is not
so, and hence prove the following.

16.4 THEOREM. The system T is canonical (and hence Kripke-complete) but
does not have the fmp.
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222 CHAPTER 16. CANONICITY WITHOUT THE FMP

16.6 A particular model

Consider the structure
M = (N,—>)

where the relation —• is defined by

x —> y <$ x < y + 1

(for each x, y G N). Clearly J\f is reflexive.
Consider any a G N and let b — a -f 1. Then

6 — • a — • a.

Also, for each x, y G N, we have

5 —> y —• x ^ 6 < y + l < x + 2 =» a < y < x + l => a —• x.

This shows that Jsf has the structural property of Lemma 16.1 and hence is a
model of T. However,

4 —• 3 —>2 but -.[4 —> 2]

so that AT is not transitive, and hence T has a non-transitive model.

16.7 Exercises

16.1 Show that T < S4.

16.2 For ij,kj G N with

2<j<k , l+l<i+j

let R(z, j , A;, I) and S(i,j, k, I) be the formal systems axiomatized by T together
with, respectively, all formulas of the shape

or

for arbitrary 0, ̂ . (Thus the system R of this chapter is R(l, 2, 3,0).)

(a) Show that R(i,j,k,l) < S(iJ,k,l).

(b) Show that if
i>i' , j <f , k>k' , l< I'

then both

R ( i ^ A ^ 0 < R ( M , M ) and S ^ , / , ^ , / ' ) < S(i, j , A;,/)

hold.
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(c) Show that each finite model of R(z, j , /c, /) is transitive.

(d) Recalling the correspondence result of Exercise 5.3 of Chapter 5, show
that S(i,j,k,l) is canonical.

(e) Show that the structure J\f of Section 16.6 models S(i, j , /c, /).

(f) Show that neither R(z, j , k, I) nor S(z, j , k, I) has the fmp.
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Chapter 17

Transition structures aren't enough

17.1 Introduction

The central theme of this book is the notion of a labelled transition structure
and the use of modal languages to analyse such structures. We have seen
many examples of formal systems S and, in Chapter 9, we have proved a
quite general completeness result for such systems in terms of the semantics
supported by labelled transition structures. We have also developed methods
(mainly canonicity and the fmp) for obtaining the stronger property of Kripke-
completeness. In fact we have yet to see an example of a system which is not
Kripke-complete. In this chapter I will give such a system. This example will
also indicate some of the discrepancies between labelled transition structures
and modal systems.

I will describe two standard formal systems

KY , KZ

with the following properties.

• KZ is canonical and has the fmp.

• KY < KZ.

• KY and KZ have the same class of unadorned models.

• KY and KZ have distinct classes of valued models.

The first property is achieved, using Exercises 10.1 of Chapter 10 and 13.1
of Chapter 13, since KZ is axiomatized by a single sentence. The first three of
these properties ensure that, for each formula 0, the following scheme of ten

225
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226 CHAPTER 17. TRANSITION STRUCTURES AREN'T ENOUGH

implications hold.

h
KY

HKZ 0 <=» Hcz * « = • HKZ 0
The fourth property ensures that neither of the implications (*) is reversible,
in particular, the system KY is not Kripke-complete.

17.2 The system KZ

We work in the monomodal language and we use the informal terminology

a can see b <$> a —• b
a is blind <$• a can see no elements

for elements a and b of the considered structure. In particular

a Ih QJL ^ a is blind
a 'I" O d-L ^ a c a n s e e a blind element

Consider the sentence
Z := D O T - n ^

and let KZ be the system whose sole proper axiom is Z.
As remarked above, we know that KZ is canonical and has the fmp. Note

also, since KZ is axiomatized by a sentence, a valued structure (A, a) models
KZ preciely when A models KZ (for the valuation plays no part in ther mod-
elling process). We can easily characterize the unadorned models of KZ. The
above discussion gives the following

17.1 LEMMA. Each modal structure A is a model of KZ precisely when each
non blind element can see a blind element.

For each formula 0 let

Z(*) := • <>T -
so that Z is just Z(±). Note also that

h< ±^0

so that (EN) gives

and hence, using the axiom, we have

^KZ • <>T - •<? i.e. hKZ Z{0).

This enables us to construct many systems weaker than KZ by taking axioms
of the form Z(0) for various shapes of 9. The system KY is one of these.
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17.3 The system KY

For each formula 0, we have

T ( 0 ) : = \J<t> - <t>-

We use this to construct the formulas

» 0 and Y(4>) := Q <>T -

In the above notation Y(4>) is just Z(X(0)). Let KY be the system whose set
of proper axioms are all the formulas Y((fi) (for arbitrary </>). As a particular
case of the observation at the end of the last section we have

which demonstrates the following.

17.2 PROPOSITION. KY < KZ.

The crucial result is to connect the class of models of KY and KZ. This is
done by the next result (which is a correspondence result for the shape Y).

17.3 THEOREM. For each structure A the conditions

(i) A lhw Z.
(ii) For all formulas (p, A Ih Y(<j>).
(in) For some variable P, A Ih Y(P).

are equivalent.

Proof, (i) => (ii). This follows by soundness and Proposition 17.2.
(ii) => (in). This is trivial.

(iii) => (i). Consider any configuration

a—>b

together with a valuation on A such that for each x G A

x Ih P & x ^ b

holds (for the given variable P). Then for each x with b —> x we have either

x / b or x — b.

In the first case we have x Ih P and hence x Ih T(P). In the second case have

x = b — • x = b
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so that x Ih <>--P, and again x Ih T(P). In both cases we have x Ih T(P)
which shows that

b Ih DT(P).

Now, assuming (iii) we have

a Ih Y(P)

and hence
a Ih D O T => a Ih DX(P)

=» 6 Ih X(P)
=* 6 Ih P ^ b^b

so that a Ih -i D O T -

This shows that for each a £ A

a Ih <>T -> - D <>T

or, in contrapositive,

a Ih n < > T ^ DT
as required. •

This result gives the third of four properties listed in Section 17.1. It
remains to verify the fourth.

17.4 A particular structure

In this section we construct a particular modal structure A and analyse some
of its properties. This structure will provide an appropriate example to show
that the two systems KY and KZ are distinct.

To begin the construction let

A = Nu{^,oo}

i.e. let A be the set of natural numbers N together with two extra elements
which we choose to call 1UJ* and 'oo'. We enrich A with a simple transition
relation —• to form the structure A. Thus, for m, n G N we let

n —> m ^ m <n

and, for each m G N, we let
UJ — • m

hold together with
(X) • UJ.

No other instances of —• hold. In particular, neither oo nor UJ is blind (since
oo can see UJ, and UJ can see 0), and UJ is the only world seen by oo. This shows
that
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• A is not a model of KZ.

The remainder of this section is concerned with showing the following.

• For many valuations a, the structure (A, a) is a model of KY.

In particular, there is at least one such valuation a. Then (A, a) does not
model KZ but does model KY, and hence KY and KZ have distinct classes of
valued models.

We use a certain class X of subsets of A (i.e. X C VA). Thus let X be the
set of all subsets U of A such that either

(+) U is finite with uo £ U

or
(-) U' is finite with u G U

(where here U1 is the complement A — U).
Observe that

0 , A , {oo} , N U H

are all in X (for the first and third satisfy (+), and the second and fourth
satisfy (—)). Note also that neither {u>} nor {u;,oo} are in X. Next you
should check that, for each subset U of A,

U satisfies one of (+)(—) <& U' satisfies the other

so that X is closed under complementation. Finally, a few simple computations
show that X is closed under U and fl. For instance, suppose that U has (+)
and V has ( - ) . Then

cueV CUUV and (U UV)' = Uf nV CV'

so that UUV has ( - ) .
This shows that X is closed under the boolean operations U, fl, (•)' (which,

of course are used to interpret the boolean connectives of the language). We
add to this a similar, but stronger, result concerning the induced box operation
• onVA.

17A LEMMA. For each subset U of A we have QC/ G X (and hence X is
closed under the operation |~~|)•

Proof. Consider any U C A and recall that for all a G A

=> (Vs •« a)[x G U].

To compute Qt / we consider two cases.
Firstly, suppose that NC[/. Then U is one of

N , N U H , l\IU{oo} , A
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and a simple calculation shows that

U {oo}) = N U {LU} and Q(N u {LU} = [JA = A.

Secondly, suppose that N ̂  U, so there is a least n G H-U. Then, for each
m G N we have

m G D ^ => (Vx < m)[x G [/] => n f̂ m

i.e.
m G Qf/ => m < n.

Also, we easily check that

0,1,2,- . . ,nG • £ /

and hence, with a little more computation, we find that

!

{0, • • •, n, oo} tiueU

{0,--. ,n} ifu>$U.

In both cases QC7 has (+), and hence QC/ G Af. •

You should make sure that you understand the computations of this proof,
for we are going to use several more similar computations.

First a simple observation

17.5 PROPOSITION. Let a be any valuation on A such that

a(P) G X

for all P G Var. Then
U]a G X

for all formulas (p.

Proof. This follows by a routine induction on the complexity of (j) using
Lemma 17.4 and the fact that X is closed under the boolean operations. •

Let us now do some computations of

for particular cases of <\> and a.
Note first that, from the computation in the proof of Lemma 17.4, we have
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and hence (for any valuation a)

i DOT] = mom
= no*

--.w,oo} = {0,oo}.

Next consider any formula </> and valuation with

(where we have omitted the distinguishing valuation). We will compute

in terms of U. To do this it is convenient to isolate several cases.
In the first case we suppose

(i) N C U (so that, since U G X, also UJ eU).

Secondly, when (i) isn't the case there is some least n G N — U and with this n
we have three further cases.

(ii) n$U , ueU , ooeU
(iii) n(£U , ueU , oo(£U
(iv) n£U , UJ £ U

The calculations in the four cases are similar but slightly different as follows.
First, by the previous calculation, we have

in case (i)
•, 7i, 00} in cases (ii,iii)
•, n) in case (iv)

so that, since
lT((t))l = (\Z}U)'uU

we have

(
U = U in case (i)

U U {n + 1, • • •, a;} = {n}' in case (ii)
U U {n -h 1, • • •, UJ} = {71,00}' in case (iii)
17 U {n + 1,- • -,u;,oo} = {n}; in case (iv)

and hence

[ DT(*)] = DTO)] = { ^0, • , n, 00} In ^ j i i , iii, iv).
Continuing in the same way, since
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we find that

l u in case (i)

U U {n + 1, • • •, u) in cases(ii,iii,iv)

and hence

r n x M i = I A in case

1 — vv;j i {0, • • •, n, oo} i
in cases(ii,iii,iv).

These computations provide much of the proof of the following result.

17.6 PROPOSITION. For each valuation a, if a(P) G X for all variables P,
then (A, a) models the system KY.

Proof. Consider any formula (f>. By Proposition 17.5 we have

u = y>\a e x

so that, from above,

(where again we have dropped the a). Thus, remembering the computed value
°f [ CH O~r] ' w e n a v e

[Y(0)J = A

as required. •

17.5 Exercises

17.1 Consider the structure A of Section 17.4.

(a) Compute the following.

0) [Dr+1x] (ii) [DO-LI (iii) [DODT]

(iv) [ D O D - L ] (v) [Z(0)] (vi) [4(6)]

where, in (v,vi), 6 is an arbitrary formula,

(b) Find

(i) all U C A such that
(ii) some U C A such that • £ / = -iC/,

(iii) some £/ C >l such that all the sets O r£/ , for r < LU, are distinct.
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(c) Show that Q is not continuous in the sense that there is an ascending
sequence U

U0CUiC"-CUrC... r < u

of sets such that

where ^U = { \Z\Ur \ r < UJ}.

17.2 We have seen that there are infinite valued structures (A, a) which model
KY but not KZ. Are there finite valued structures which can do the same job?

17.3 Here is another example of a formal system which is not Kripke-complete;
this time a bimodal one.

Let S be the extension of the basic temporal system TEMP (of Chapter 8,
Section 8.4) formed by the addition of the two axiom shapes

for arbitrary formulas <j> (where L_ is Lob's axiom for [-], and M+ is McKin-
sey's axiom for [+]).

(a) Using Theorem 5.7 and Exercise 5.8 of Chapter 5, show that no temporal
structure models S.

(b) Consider the temporal structure J\f — (N, <)

(i) Show that M models L_.

(ii) Show that for each I C N

X finite => [+] <+>X = 0 , X infinite =* [+] <+>X = N.

(iii) Show that if v is a valuation on M such that for each variable P
either v(P) is finite or v(P) is cofinite then (A/*, v) models S.

(c) Show that S is not Kripke-complete.
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Appendix A

The what, why, where,... of modal logic

A.I Introduction

This chapter is one of the first parts of this book that you should read. You
might think this is a little strange since it is also one of the last things in the
book. However, all of the material in this chapter should appear somewhere,
and I believe that it is better if it is all in one place rather than scattered
throughout the book. This position is as good as any.

A.2 Beginning

Put yourself in the position of a complete beginner to modal logic; someone
who already knows the basics of propositional and predicate logic and who
now wants to learn something of modal logic. (You may actually be such a
person.) There are many reasons why you may want to do this, from mere
curiosity to an eventual use in a particular application. What should you do
to acquire this knowledge?

One thing you could do is attend a course on modal logic, but let us assume
that this is not an option. The other thing to do is read various text books on
the subject. Which ones? There are, in fact, only a few possibilities.

The first possibility is [29] by Hughes and Cress well, first published in
1968. This, at the time it was written, was the most comprehensive and
accessible introduction to the subject. It contains descriptions of many of the
systems that were, and to some extent still are, of interest. It discusses the
proof theoretic properties, completeness, and decidability of these systems,
and various comparisons between them. (It also contains some material on
predicate modal logic.) This book will give you a good impression of what
modal logic used to be.

However, the book was written before the use of Kripke structures was fully
understood and consequently is severely limited in technique and, in terms of
content, seems a little ad hoc.

237
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238 APPENDIX A. THE WHAT, WHY, WHERE,... OF MODAL LOGIC

The second book by Hughes and Cress well, [30], published some 16 years
later, benefits from the influence of Kripke's insight. The difference in style
between the two presentations is immediately apparent. The aim of the book
is more or less a standard introduction to the subject without unnecessarily
repeating material from [29]. Thus, along with the basics it contains material
on Kripke semantics, completeness, correspondence results, and other struc-
tural properties. (It again also contains some predicate modal logic.) This
book, perhaps augmented by material from [29], can be used as an entry into
modal logic.

The book [17] (which chronologically separates [29] and [30]) has proba-
bly been the standard introduction to the subject since it was published (in
1980). It contains much of what is needed; a survey of the various systems of
interest, completeness properties, correspondence results, decidability, etc. It
can be used either as an alternative to [30] or, better still, combined with [30]
to produce a balanced account. Like much of the literature on modal logic,
these books concentrate too much on syntactic considerations, enumerating
the properties of many different systems and the interaction between them.
Semantical aspects are always a long way behind.

Two other books you may like to consult are [38] and [42]. Unfortunately,
these are sometimes rather difficult to get hold of.

All of these books have, from the present perspective, one major flaw: they
are all concerned with monomodal logic. This gives them what is increasingly
being seen as a rather peculiar slant. It also cuts out a lot of material which
ought to be part of the basics of modal logic. The subject ought to be seen
as an analysis of the interaction between various kinds of modalities; in short
the underlying language ought to be polymodal.

A more balanced view of the subject is given in the extended survey [27].
This little book is one of the best places to start to learn the subject. It quickly
and succinctly describes the pertinent techniques, doesn't linger too long over
exotic proof theoretic considerations, and gives Kripke structures the central
place they deserve. You will, however, need to augment this book with other
material.

The book you are now reading is an attempt to meet these various ob-
jections to the presently available accounts of modal logic. In doing this it
starts from a fundamentally different point of view. The central objects of
study are not the syntactic systems of modal logic; these are merely the tools
of the trade. These tools are used to analyse and describe the basic objects of
interest which are Labelled Transition Structures (sets furnished with a family
of binary relations).

Particular kinds of LTSs occur in many different areas. Kripke structures
are themselves (unlabelled) TSs and so many 'possible world' situations pro-
vide examples of LTSs. Any mechanism that has different states and tran-
sitions between these states is an LTS. Such mechanisms occur in program
semantics (in the form of abstract versions of the machines on which the pro-
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grams are executed, and the various rewriting systems used to compile and
describe the operational behaviour of these programs). LTSs are the support-
ing structures on which many of the accounts of distributed communicating
systems are based. Aspects of LTSs can be found in the analysis of non-well-
founded sets and parts of situation theory. More generally, since transition
structures are nothing more than collections of binary relations, it is not hard
to find examples of them all over the place.

So we decide to make LTSs our central notion. What material should a
first course about these structures contain?

We could go for a purely algebraic account. We could describe such prop-
erties as the appropriate notions of morphism between these structures (the
standard morphisms, p-morphism, simulations and bisimulations); the various
constructions on LTSs (generated substructures, ultrafilter extensions, etc);
the related notion of an enriched boolean algebra (modal algebra); and per-
haps culminating in a version of the Stone representation theorem for these
structures.

Such a course would make no mention at all of modal logic (just as a course
on boolean algebras, or more generally, lattices, need not mention propositional
logic). All of these topics have to be learned at some time but not necessarily
at the beginning. We are concerned here with another important tool - the
use of modal languages. (Once you have mastered these basic techniques you
should look at the book [10]. There the interplay between the algebraic and
logical aspects are developed in depth.)

As with other areas of mathematics, many of the interesting properties of
LTSs are describable in a second order fashion. In some mysterious way modal
languages capture many of these properties in an apparently zero order fashion.
This makes modal languages a powerful tool for the analysis and codification
of LTSs. The central objective of modal logic is to develop and refine this tool.
Usually this is done with a particular application in mind but there is enough
common material to justify a unified account of the basics of the subject.

A.3 About this book

You want to learn some modal logic and after a bit of dithering you have
decided to be sensible and use this book. What can you expect from the book,
and what will the book expect of you?

Let me first set down the perimeters inside which the book operates.

• The book is an introduction to modal logic. It assumes no prior knowl-
edge of the subject, but does assume some familiarity with propositional
logic (and a little bit of predicate logic). It will also help if you already
have a bit of mathematical sophistication, if not you should be prepared
to acquire some as you read.
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• Because the book is an introduction, it can not be a comprehensive
account of the subject, even of the basic parts of the subject. In order to
keep it down to a reasonable size I have had to be selective. The main
criteria used to make these selections is that I believe that semantical
considerations should come first.

• The book is concerned exclusively with propositional modal logic. Pred-
icate enrichments are not dealt with. Furthermore, the base logic is
classical (i.e 2-valued). Modal enrichments of constructive logic are not
considered. This excludes a lot of material but does, I believe, stay
within a natural boundary.

• The central concept of the book is that of a Labelled Transition Structure
and modal languages are regarded as a tool for analysing these structures.
This means that the main emphasis is on semantical aspects. Proof
theoretical methods are barely touched on. This, I believe is the correct
perspective for an introductory text. Proof theoretic manipulations can
become meaningless gibberish without some supporting semantics to aid,
at least, the soundness of the methods. Transition structures provide
almost all of these supporting semantics.

I have organized the book so that it could be read linearly, starting at
the beginning and working through to the end. However, as with almost all
mathematical texts, I wouldn't read it like that. You should read the book in
such a way that you get to the heart of the material as quickly as possible,
missing out details on the way, but frequently going back to fill in these details
as necessary.

A possible route through the material is:

• Parts of Chapter 2;

• Parts of Chapter 3;

• Parts of Chapter 4;

followed by either

• Parts of Chapter 5;

or

• Parts of Chapter 8.

You are then in a position to go through the proof of a reasonably non-trivial
result, say either

• The confluence result, Theorem 5.4
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or

• The completeness result, Theorem 9.1.

You will find that to do this you will need to fill in various details that you
have skipped, so you must go back and do this. In this way you will eventually
build up an understanding of the subject.

An important part of this process is doing exercises. One of the first things
you should read in any chapter is the selection of exercises, and you should
start doing these exercises as quickly as possible. Also you don't necessarily
have to do the exercises in the order listed, if there is some exercise you can't
do, then leave it for later and go on to another one.

A fairly extensive set of solutions is given in the Appendix B. Use these
initially to get hints to the solutions and only read the full solution after
you have sweated over the exercise for a while. It is not enough merely to
understand the solution to a problem, you have to learn to produce these
solutions yourself, and the only way to do this is by hard work.

A.4 What next?

Suppose now that you have become familiar with the basics of the subject (say
parts I, II, III, and IV of this book) and have dipped into the various other
texts mentioned so far. You are now ready to stretch yourself a bit further.
What should you do next?

Reading the two survey articles [15] and [11] should be high on your list.
The first of these articles [15] describes some of the advanced techniques

of monomodal logic (perceived as something to be studied for its own sake).
Unfortunately the article does at time read like an aimless ramble through the
modal forest rather than a directed tour lead by a guide who knows where
he his going. (For a possible explanation of this see the first footnote of the
survey.)

The second survey article [11] is concerned with the expressive power of
modal languages (again almost exclusively monomodal). Its approach is more
in line with this book, i.e. the modal language is there to analyse properties
of Kripke structures, not the other way round. If you like this article then
you should also spend quite a bit of time on the book [10]. This will help
you develop a deeper understanding of modal logic, especially the algebraic
aspects. It is written in a monomodal framework, but you should have no
difficulty extending much of the book to a polymodal setting.

There are several relevant survey articles in the handbooks [1], [24], [25],
and [35], some of which I have already mentioned. The articles [11, 15, 16, 28,
43, 49] of [24] all have something to offer, and the article [18] of [35] is relevant.
You will find the articles [6, 48] of [1] of interest with the article by Stirling
[48] particularly useful as this will point the way towards many different facets
of the subject. In [25] the articles [13, 22, 33] have some promise.
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One topic has not been addressed in this book, in fact it has been deliber-
ately avoided.

If modal languages are to be of use then we will inevitably be led to certain
particular formal systems. (Which particular systems will depend on the area
of application in mind.) At times we will need to give formal proofs within
these systems. To be able to do this efficiently a deeper understanding of the
workings of these systems need to be developed. If you look at this problem you
will quickly realize that the Hilbert style proof systems presented in this book
are notoriously difficult to use if actual proofs need to be presented (they were
not developed for that purpose). A different, more amenable, style of proof
system is required. This problem also occurs with modal-free propositional
logic, but it is not so important there. As with modal-free languages there
are several possible approaches to efficient modal systems; natural deduction
system, sequent systems, tableau systems, etc, each of which can come in
many different variants. The arguments for and against these various styles are
more concerned with implementation and automation problems rather than the
styles themselves, so are better discussed in this setting. If you are interested
in these matters you could start with the book [21] and then move on to [50].

A.5 Some uses of modal logic

The original use as a method of analysing the properties of the informal natural
language modalities 'is necessary', 'is obligatory', 'is known', ... is still valid.
Furthermore, in a polymodal setting the interaction between these constructs
can be attacked. In this respect you may like to read [49].

Tense logic as originally conceived is an analysis of tenses in natural lan-
guages. An account of this perspective is given in [16], and again you may like
to look at [49]. The two books [23] and [9] are specifically aimed at this use of
modal logic.

Beginning with Kamp [31] the basic language of tense logic has been en-
riched, by adding operators such as 'until' ,'since', ..., to produce much more
expressive languages and powerful systems. This has spawned the subject of
temporal logic which has many different connections with computational prob-
lems. A comprehensive survey of temporal logic starting from its origins as
tense logic is given in [12]. This survey also contains material on the analysis
of temporal properties based on 'intervals' or 'events' as opposed to 'points'.
This is something not mentioned in this book.

Temporal logic can also been used to illuminate certain aspects of non-
temporal modal logic. To motivate this consider any monomodal structure

A = ( A , — )

which we assume is serial. A path through A is an infinite sequence of transi-
tions

a := a(0) —> a(l) —> a(2) —• • a(r) — > - > •
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(r < u). Let A+ be the set of all pairs (a, r) where a is a path and r < u. We
convert A+ into a transition structure using the relation

( a , r ) — > ( b , s + l) <$ a(r) = b(s).

Also, given a valuation a on A we define the valuation a+ on A by

( a , r ) € a + ( P ) *> a(r)ea(P).

You may now check that for each a G A and formula 0, the following are
equivalent.

• a Ih <t>

• For all (a,r) G A+, if a(r) = a then (a,r) Ih <\>.

• There is some path a with a(0) = a and (a,0) Ih 0.

What is the point of this? Suppose we introduce two new transition relations

X o
5

on A+ by

and
(a, r) —% (b, 5) <£> a = b and s — r + 1.

Then the transition

can be decomposed as the composite

(a, r) -^-> (b, 5) —% (b, 5 + 1).

Also, introducing the corresponding box operators [x], [°] we find that

—>• [xj [oj(j) and [°J0 *—• --•> L°J~~»0

hold in v4+. Thus we have achieved a decomposition of QH into two more
primitive operators.

A similar construction can be carried out for polymodal systems and lan-
guages. This takes us into the realms of linear and branching time temporal
logics, a topic which has found uses in various aspects of specification and
verification techniques. The article [19] is a full survey of this topic including
such aspects as the comparative expressiveness of the various languages used
and their decidability properties. There is also a full discussion of the areas of
application of these techniques in computing science.
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You will find [47] a useful little paper. There you will see some applications
of bisimulations to the branching time structure A"1", and a complete axiom-
atization of the logic of [x]. This completeness proof modifies and extends
the standard techniques used in Chapter 9. The survey article [18] deals with
these aspects of temporal logic, and the book [40] describes some of its uses.

In several uses of modal logic the set of labels itself carries an algebraic
structure which has to be reflected in the behaviour of the modal operators.
One example of this is dynamic logic. A brief introduction to this is given in
11.1 of Chapter 11. A full survey can be found in [28].

Another example is the analysis of distributed communicating systems.
Much of this analysis is based explicitly or implicitly on the notion of a tran-
sition structure. Here the labels (usually called actions in this context) have
a rather intricate algebraic structure. The paper [46] is a nice account of how
transition structures and various associated modal logics are employed in the
study of CCS (one of the calculus used to analyse communicating systems).

Many of the enrichments of the basic modal language can be subsumed
under the use of fixed point operators. A hint of this can be seen in Exercise 14.4
of Chapter 14. As in that exercise, the semantics of fixed point operators can
not be dealt with successfully using only transition structures: it is necessary to
use modal algebras (because of their lattice theoretic completeness properties).
This is one reason why fixed point constructions have not been discussed in
this book. An account of these fixed point enrichments is given in [4].

There is a direct connection between modal logic and automata theory.
Given a set / of labels, let /* be the set of all words on / , i.e. the set of all
finite strings

a — ioii - - -in

of labels i0, « i , . . . , in € /• Each transition structure of signature / can be used
to define certain subsets of /*. Thus given the structure A and an element a
we say that a accepts the word a if there is a path

a = a0 — • a\ — • • • • — • an — • a n + i

through A. Let Acp(a) be the set of all words accepted by a. Thus Acp(a) is
the regular language defined by a. Notice that for each word a we have

a e Acp(a) & a Ih <«>T.

Thus we see the connection.
Similar ideas can be used to characterize various testing equivalences on

process algebras (which are nothing more than transition structures). For a
survey of these ideas see [2] (where you will also find connections between
modal logic and things you haven't dreamt of).

A general survey of the various applications of modal logic (more specifi-
cally, temporal logic) to computing science is given in the book [26].
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A.5. SOME USES OF MODAL LOGIC 245

There are several other areas in which modal techniques can be applied,
some of which are quite well developed and some are still in the initial stages
of development. There is also the whole topic of predicate modal logic (of
which nothing has appeared in this book). You may be interested in these
applications rather than the topics mentioned. Whatever your interests, you
will need to know something of the material of this book.
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Appendix B

Some solutions to the exercises

B.I Chapter 1

1.1 (a) Witnessing deductions in a Hilbert systems such as this can be quite
long and difficult to find,

(ii) Let

A : = ^
p := fi

and then check that

(SiiKA

^v

Ki

s2
KXS2

Si
<\S2)

K2

))K%

( f -
^ —
A -

(A -
(A-
(A-
(A-

:=
:=

-+P)
• p

• « -
- + ^ •

- p )

0 -+ ip

- ( A -

- P )
—> P) —̂
- ( A -

(A
>P)

- • p

provides a witnessing deduction. On the left hand side appears a justification
for each step, with concatenation indicating a use of MP.

(iii)Let

p : = 0

A : = 6>
a : = r : = p —• a

1/ ;= ih —> (j

and

By part (ii) we may construct witnessing deduction B\ and B<i with

247
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and then

APPENDIX B. SOME SOLUTIONS TO THE EXERCISES

(A _> T) - (A - 0

(A - 0 - (A - /x) - (A
(A - /i) - (A - i/)

5 2

B1B2S2
Si

S1(BlB2S2)(K1K2)

provides the required witnessing deduction.

(iv) An appropriate deduction can be constructed out of the ones given for
parts (ii) and (iii).

(b) Using the Deduction Property it suffices to show that

(i) 0 h
(iii) 0-+
(v) 9^ ,9 h

(ii) ip
(iv) 9

h 0
h 0

and witnessing deductions for these are easy to find.

1.2 By definition this CON has finite character and, trivially, is basically
consistent.

To verify conjunctive preservation consider the case, for instance, where

0 A i) e $ G CON.

Then each finite subset of

is a subset of

for some finite \I> C <J>. But then ^ U J f l A ^ } is also a finite subset of $ and
hence has a model is, say. Any model of 6 A ip is a model of both 9 and ip,
so that v is a model of \£ U {6, ifr}. The other two cases are dealt with in the
same way.

To verify disjunctive preservation consider the case, for instance, where

ewip e^ e CON.

By way of contradiction suppose that

$ U {9} $ CON and $ U CON
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B.I. CHAPTER 1 249

This gives us finite subsets \I>i, \I>2 of <J> such that neither

#1 U {9} nor ty2 U {V>}

has a model. Setting # = #1 U \J>2 we see that neither

3> U {9} nor # U

has a model. But

is a finite subset of <3> and hence has a model v. This valuation models \I> and
at least one of 9 or ^, which leads to the required contradiction.

Negation preservation is proved in a similar fashion.
The compactness result now follows by Theorem 1.5 (for this particular

family CON).

1.3 (a) Consider any valuation v with \<jj\v — 1. This v extends some TT £ II,
and then

W\u = [<!>]„ = i

so that [A] = 1. Thus 4> —> X is a tautology.
The argument for p —• ip is similar.
Since tautologies are closed under substitution for their variables, we see

that

is a tautology for all TT € II and a G E. Thus A —> p follows by several uses of
the tautologies

(a -> 7) A (/? -+ 7) -> (a V /? -> 7)

and

(a -^ 7) A (a -> (5) -> (a -> 7 A <5).

(b) Similarly, if

(j)-+9 , 0 ->^

are tautologies with 9 depending only on Q, then so are

for all 7T and a. Hence the required results follow from the above tautologies.
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B.2 Chapter 2

2.1 (b)

JL,T
P
-.0

0 Atp
OVip
0-+iP

[i]d>

Pos+(<p)

Var
Var

Neg+(6)
Pos+(0) n Pos+(<ip)

Pos+(0)nPos+O/>)
Neg+(0) n Pos+\ip)

P0S+((j))

Neg+{(t>)
Var
{P}

Pos+(0)
Neg+(6) n Neg+(ip)
Neg+(0)uNeg+(iP)
Pos+(0) n Neg+(i(j)

Neg+(6)

2.2 Trivially </>i[P := 0j] is (j)j and 04-P := </>i] is 0i. Also we have:

is
is
is
is

<h[P'=<h] is P)

is
is
is
is

(P ^

,(-,p

P)
,P)

2.3 (a) We have

so that

= Q

(b) Similarly

A =

so that

'=G) = p , fi = 6[Q:=p,P:=a] = a

as required.

2.4 This is proved by induction on the complexity of 0.

2.5 (a) This follows by induction on the complexity of (p. The two constant
base cases are trivial and the variable case is just the definition of r • a. The
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induction steps are equally easy. For instance, when </> = 0 * ip for some
formulas 6 and ip and binary connective *, we have

where the penultimate equality uses the Induction Hypothesis. Similarly for
we have

= UttVY

as required.

(b) For each variable P we have, using (a),

as required.

2.6 (a) The construction tree of L(P) is

P
(D)

P

T(P) P

•(•) — (•)•T(P)V DP
L(P)

and then F(L(P)) is the set of formulas occurring at the nodes of this tree.
Thus

F(L(P)) = {P, •*> T(P), DT(P),L(P)}.

(b) This is proved by a simple induction on the complexity of (j). For
instance, for the case (j) := <j)\ * 02, if

then
i) e TOO or ip e r(</>2) or ^ =

so that the Induction Hypothesis gives

or rwcr^) or
and hence F(^) C F(0), as required.
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B.3 Chapter 3

3.1 To define a transition relation on A = {u, v} there are four alternatives to
be decided between:

whether

whether

whether

whether

or

or

or

or

not

not

not

not

u

u

V

V

— • u

-+v

— • u

— • v.

Thus there are 24 different such relations as listed.

With U = {it}, for each a £ A we have a G Of/ precisely when

(Va: G A)[a —• x => x = u] i.e. (Vx G A)[x ^ u => ->(a —

so that
a G D [ ]

This enables us to compute [JU, and similar arguments enable us to compute

3.2 With A = {u, v, w} there are 9 ordered pairs of elements taken from A.
Each of these pairs may or may not be part of a transition relation so there
are 29 different transition relations on A.

3.3 These follow from the corresponding results for Q . Thus

Similarly
<>0 = ^n^0 = -.QA = -A = 0

and

as required.

3.4 (a)(i) Since the relation —• is reflexive we have Q X C X. In particular
Q - 1 ^ Q ^X so that X C -i Q " 1 ^ = <>^- This gives

C X C <>X
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B.3. CHAPTER 3 253

and particular cases of these give

Now consider any a G O \Z}X. Then there is some b G A with a —• b
and b G [JX, i.e.

b —• x => x G X

for all x G A. Since —> is symmetric we may set x = a to get a € X. Thus
we have ^ [ ] I C I and a dual argument gives I C

(ii) We now have

OD^cic •<>*•
The monotonicity of • on the first inclusion gives O
a particular case of the second inclusion gives [ ] X C Q ^ \Z]X, hence the
required equality.

(b) The operation Q is idempotent precisely when it is nearly inflationary,
i.e. when —• is transitive. There are reflexive, symmetric relations which are
not transitive.

3.5 (i) Suppose a G [«]X. Then

a — • x => x £ X

holds for all x G A, so that a G
(ii) An easy computation shows that

•H* = fin*
for all A' C VA. Hence if Q = [•] then [•] also has this intersection
preserving property.

Conversely, suppose that [•] has this property. For each X G VA we have

so that

Now suppose that a G [ ] X . Then for each y G -iX we have ->[a —> y] so
there is some Z G VA with

a G H ^ , y € -«Z.

Using the previous observation (with Z for X) this gives some a G [•]"•{2/}
and hence

ye^X => ae H-«{2/}.

Thus
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254 APPENDIX B. SOME SOLUTIONS TO THE EXERCISES

which is enough to show that • = [•].

(iii) Let R be the set of real numbers and consider the operation [•] on PR
given by

a G [ • ]* & (31,re R)[a 6 (Z,r) C X).

(This is the metric interior operation.) In particular

is just equality, and henceWe easily check that the induced relation
= X for all X e R.

B.4 Chapter 4

4.1 The completed table is as follows.

(1)
(2)
(4)
(5)
(7)
(8)
(11)
(13)
(14)
(16)

D
X

/

X

X

X

X

/

/

X

/

T
X

/

/

X

/

X

/

/

X

/

B
X

/

/

/

X

X

/

/

/

/

4
/
/
X

/

/

X

/

/

X

/

5
/
X

/

X

X

/

/

/

X

X

p
X

/

/

X

/

X

X

X

/

X

Q
/
X

/

X

X

X

X

/

X

X

R G
/ /
/ /
X X

/ X

/ X

/ X

/ X

/ X

/ X

X X

L
X

X

X

X

X

X

X

/

X

X

M
X

X

/

X

X

/

/

/

X

X

These entries can be verified by rather tedious arguments. However, all the
columns except M can be verified much more easily using the results of corre-
spondence theory which is the subject of Chapter 5. I suggest you wait until
you have learned this technique before you do too many of the computations.

To deal with the shape M, note that a structure A models M(0) if and only
if

a ih O D ^ v O D ^ (B.i)
for each a E A and valuation on A. In particular, if A does model M then no
element is blind. (See Exercise 4.6 for this notion.) Thus none of (1),(2),(5),
and (7) models M.

To show that the structures (4),(8),(11), and (13) do model M show (by
considering each case separately) that for each element a there is some element
b such that

<> & b Ih (/>
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B.4. CHAPTER 4 255

(for all formulas 0 and valuations on the structure). The table

4
8
11
13

a = u
u
V

u
u

a = v
V

V

V

u

gives the appropriate elements b for a.
Finally, for (14) and (16), check that

u "~ O D 0 & u \\- (j> and v Ih </>

which (by making 0 true at u and false at v) is enough to show that M is not
modelled by these structures.

4.2 Consider the two structures
u w

where u may or may not be reflexive, but v and w are definitely not reflexive.

4.3

(a)

(P)
(c)
(d)

D
/
/
X

/

T
X

/

X

/

B
X

X

X

X

4 5
/ X

/ X

/ X

/ X

p
X

X

X

X

Q
X

X

X

X

R
X

/

X

/

G
/
/
X

/

L
X

X

/

X

M
X

X

/

/

4.4 (i - iv) For A = AT, Z, any valuation on A, any a € A, and any formula
0, suppose that

a Ih <>•</> , a Ih

where X(0) is
O<f>^4> or

as appropriate. We require that a Ih
There is some b > a with b Ih \^\<j>. We take the least such b. Note that

b Ih X(</>), and a simple argument shows that

b Ih \J(f) and 6 Ih \J(</> -+ \J</>)

so that b \\- (/). This gives 6 — 1 Ih •</> so that (by the minimality of b) we
have a = b — 1, and hence a Ih []]</>, as required.

(v - viii) For A = Q, 71 consider any subset D C A such that for each
a, 6 e A with a < 6, there sue d e D and e G i - D with

a < d < b a < e < b.
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256 APPENDIX B. SOME SOLUTIONS TO THE EXERCISES

(For instance, D may be the dyadic rationals.) Consider any valuation on A
where

x \\- P & x e D or l < x

(for x e A). Clearly

o ih < > n ^ , o ih - n ^

so it suffices to show that

0 Ih D T ( P ) , 0 Ih DU(P) .

To this end we show that

a Ih T(P) , a Ih U(P)

for all a £ A.
Consider any a 6 A with a Ih -iP. Then a € A — D and a < 1. Take any

e € >1 — D with a < e < 1. Then e Ih -iP, so that a Ih -» O P , and hence
a Ih T(P). Similarly, take any d G £> with a < d < e. Then d Ih P A -. D ^
so that a Ih -i [J(P - • D ^ ) , and hence a Ih U(P).

4.5 The implication

ov-o
is universally valid in all transitive structures, hence so is

• O V - •<>•
Conversely suppose that

all- DO
(for some a € A, valuation on A, and formula 0) and consider any a —• b. We
require that 6 Ih O V - But the position of a gives 6 Ih <()>0, which provides
some c with

a —> b —> c.

Transitivity gives a —• c so that c Ih <()>0 and hence there is some d with

a — • 6 — • c — • d , cMh 0.

Transitivity now gives b —• d so that b Ih <^>0, as required.
The second required equivalence follows by a similar, but more involved,

argument.

4.6 (c)

0) D D l (ii) <><>T
(iii) D ( D I V O O T ) (iv)
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B.4. CHAPTER 4 257

4.7 (b) If a -^-» x for some x £ A, then either

a: — • b or x — • c

for some k ^ 0, hence x Ih <0>~T. There is no x G A with a ^-+ x.

(c) The element c witnesses that

a Ih <>™+2T

whereas b witnesses that
a Ih -. G m + 1 <>T

and hence a II—•W(ra). By (b), for each k / m, either

a Ih Dfc+2-L or a Ih D f c + 1<>T

hence a Ih W(ifc).

4.8 (b) Only the shapes D,T,R, and G are modelled by N'.

(c) (i) Modelled by AT.
(ii) Modelled by .A/\ For instance, consider X C N of type (2) with the

given a. Then we may check that

= [a + 2,oo]
= [a + 3,oo]
- [a + 4,oo]
- {a + 2}'
= {a + 3}'
= [a + 3,oo]C{a + 2}/

hence the required result.

(iii) If X is neither finite nor cofinite then

ux = n2x = n3x = n4x = 0
and

D3) = D<>^ = DN = N

which shows that the formula is not modelled by A/".

4.9 (a)(ii) For a given valued structure (A, a) and element a £ A, let

B = A(a)

be the set of all elements b G A for which a —1—+ b for some compound label i,
i.e. for which there is a chain

i(l) i(2) »(n)
a = do — * a i — * * *' — y Q>n = o
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258 APPENDIX B. SOME SOLUTIONS TO THE EXERCISES

for some labels i(l), i(2),..., i(ri). Let B = A(a) be the substructure of A
based on A{a). Let (3 be the restriction of a to B.

(b) This is proved by induction on (j). Only the induction step across modal
operators is non-trivial. The equivalence

(#,/?,&) If- [i]<t> & (A,a,b) Ih </>

is proved as follows. Suppose the LHS holds and consider any a G A with
b -̂ -> a. Then, by genericity, a € B so that (#,/?,&) Ih 0 and we may use
the Induction Hypothesis. This gives the implication =>• and the converse
implication is trivial.

(c) Suppose first that

(A, a, a) lhp {(j)Y i.e. that (A, a, a) \\~p [i

for all compound labels i. For each element b of B we have a —U 6 for some
compound label i so that

C4,M) 1̂  0
and hence part (b) gives (B, (3, b) lhp </>. Since this holds for arbitrary elements
b of B, this gives (5, /?) IP 0, as required.

The required converse follows by a similar, but dual, argument.

4.10 (a) Unravelling the definition we see that

a — • b ("-2)

holds precisely when

(yx e VA)[a e [i]x => bex]. (B.3)

Recall also that

a G [i]X & (Vs G A)[a - A a ; => x e X]. (B.4)

Suppose that (B.2) holds and consider the set

X = {xe A \a-Ux}.

Then a G [i]x, so that b G X, and hence a —^ 6. Conversely, if a —^ 6, then
(B.3) follows by taking x = b in (B.4).

(b) This is proved by induction on the complexity of 0. Only the induction
step
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is non-trivial, and even here the implication «£= follows immediately from the
definition of —1—> in Av. For the converse, consider the family

{x g VA | [i]x eP}u {&]'}•

If this has the f.i.p. then it extends to some q £ Aw which then witnesses that
p II" <*>~i</>. If it does not have the f.i.p. then there is some X € VA with

IQXep , Xn[</>]' = 9.

The second of these gives X C \<f>\ so that

and hence [ \j]4] € p.

(c) (i) Consider the case p = av in (b).

(ii) The implication => holds by (i). Conversely, if -i[(*4, a ) v IP 0] then,
by (b), there is some p G A v with [0] 0 p. This gives [0] 7̂  A.

(iii) By (i).

4.11 (a) Observe that

ae D ^ <=> [a + l,oo] C X

and recall that no member of Av contains 0.

(b) Each non-principal ultrafilter contains all cofinite sets.

(c) Each non-principal ultrafilter is a reflexive point.

(d) There are many formulas (/> such that for all transitive structures A we
have

A IP 4> <£> A has no reflexive points

and many of these are modelled by J\f. One such formula is L(P) (for any
variable P).

4.12 (a) Trivially, J\f is transitive and serial but has no reflexive elements.
An easy argument shows that Mw is transitive. Also, by Exercise 4.11, for

each p, q G Nv with q non-principal, we have

which shows that A/"v is good.

(b) If F captures any class of good structures which contains A/rv, then
ATV IP F so that, by Exercise 4.10(c)(iii), we have Af IP T, which would
mean that Af is good.
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B.5 Chapter 5

5.1 For all cases the implication

A has (p) => A models (s)

is straight forward. For the converse, replace 0 by a variable P, fix the elements
a and b with a —̂-> 6, and consider a valuation (5 with /3(P) = {b}. For instance
case (g) is proved as follows.

Suppose first that A has (p) and, for an arbitrary valuation a and element
a, that a Ih <i>0. This gives some b with a —^ b and b Ih 4>. We require that

a Ih [;]<*> [/]0.

To this end consider any c with a -̂ -> c. This wedge with (p) gives a particular
d with

d —• x => £ = & => x \\- <j)

so that d Ih [}~](j). Thus c Ih <fc> [/]0 which gives the required result.
Conversely, suppose that A models

For a given wedge

consider the valuation (3 as above. Then a Ih <t>P so that a Ih [j] <fc> \j]P
and hence c Ih <fc> [i]P. This provides the required element d.

5.2 For all cases the implication

A has (p) => A models (s)

is straight forward. For the converse suppose that A models

<i> H P -+ RHS(P)

for some variable P, and for a given transition

a —l-^ b

consider any valuation on A such that

x Ih P <^ b-i-+x
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(for all x e A). Then a Ih <;> [j]P so that a Ih RHS(P) which, by a simple
argument, gives the required result.

5.3 Assume the structural property and suppose first that for some valuation
and elements a, 6, c we have

a — • b — • c

and
a |h H ( [ ) ] 0 - [*]^) , 6 Ih

The structural property supplies an element d for which we may check that

d Ih [i]<t> -> M ^ , d Ih

and hence get c \\- ip.
Secondly, replace <j> and ip by distinct variables P and Q and suppose A

models this formula. For given elements a,b,c consider any valuation such
that

x Ih P & b^>x , x Ih Q & x^c.

Observe that

b IH - ( HP - [»]Q)

so that
all- - M ( H P ^ HQ)

which produces the required element d.

5.4 Property (ii) follows from (i) by setting <\> := T and remembering that
is universally valid. Property (iii) is just a reformulation of (ii).

To show that (iii) => (i) consider any a £ A and formula <\> with

(for some valuation). Then, for each b with a —• b we have 6 Ih <̂ > •</>, in
particular no such b is blind. Thus, using (iii), we see there is also no blind b
with a —• b. Consider any such b. We must show that b Ih <Q> \Z\<t>- Since b is
not blind, there is at least one x with b —• x, furthermore (using transitivity)

b —• x => a —• x => x is not blind.

By iteration this allows us to obtain some c with

i , fc

a —»> 6 — • c , a — • c

and hence c Ih O CH0- This gives some d with

b—>c—>d , d Ih
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which, again using transitivity, gives b Ih <̂ > d]0> a s required.

5.5 The implication (i) => (ii) holds since <()> \Z\4> —• O</> *s universally valid
in all transitive structures. Condition (iii) follows from (ii) by setting <j> := T,
and (iv) is a simple reformulation of (iii).

To show (iv) => (i) consider any a G A and formula 0 with a Ih \^
(for some valuation). In particular we have

a —> a: => x is not blind

for each x E A. Thus (iv) gives some b € A with a —• b and

6 —• x =>• x is not blind.

With this 6 we show that 6 Ih
To this end consider any c with 6 —• c, This c is not blind and, by

transitivity,
c —• x => b —> i ^ l i s not blind.

Thus, by iteration, we obtain some d with

a — • 6 —>- c — • a , a — • a.

But then d Ih O ^ hence, by transitivity, c Ih 0, which gives the required
result.

5.6 (b) This follows easily by induction on M. For instance

holds precisely when, for each x,

a —l-^ x =$> x — {M}—> b

which, by the Induction Hypothesis, is equivalent to

a -U x => x Ih MP

i.e. when a Ih [t]MP.

(c) Fix a valuation and element b and for each modal operator M consider
the property

((M)) For each element a with a — {Mj—• 6,

6 Ih cp => a Ih M</>

holds.
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We verify ((M)) by induction on M. For instance, to prove the Induction Step

((M)) => (( [i]M))

consider an element a with a —{ \j]M}—> b and suppose that b Ih <j> for some
formula <p. We require that a Ih [i]M0. To this end consider any element
x with a —^ x. Then x — {M}—* b and so the Induction Hypothesis gives
x Ih M0, which is the desired result.

(d) Suppose first that

and that a Ih <*>0 (for some formula 0, valuation on *4 and element a). This
gives us some element b with a —1-+ b and b Ih 0. The structural property now
gives a -{M}—• b so that, by (c), we have a Ih M0, as required.

Conversely, suppose that A models

<i>P -> MP

(for some variable P), and consider any pair a —1—> b. Using a valuation j3
with P(P) = {6}, we have a Ih <;>P, so that a Ih MP, and hence (b) gives
a — {M}—• 6, as required.

(e) For instance

- ^ c -{&]<*>[«]}-
holds precisely when for each wedge

c

we have c —{ <fc> [}]}-* 6, i.e. when there is some d with

as required.

5.7 (b) (i, ii) Since
(re, i) —>• u O u = (re, z)

holds for all x G 5, z G 2, and u G A(F).
(hi) If a: Ih <> D ^ then (x, i) Ih <>0 for both i = 0,1, so that (re, i) Ih 0

and hence (rc,i) Ih •(/>.
(iv) By tightening the argument of (hi).
(v) If / Ih • O then (rr, f(x)) Ih <>0 for all rr G 5, so that (rr, /(rr)) Ih

for each such re, and hence / Ih <Q> •</>.
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(vi) By tightening the argument of (v).

(c) (i) For each x G 5 w e have (x,g(x)) Ih P so that x Ih O ^ - For each
/ G F we have / ^ -># which gives some x E S with

and hence / Ih <>P. Thus a Ih D <>^-
(ii) If A models M(P) then a Ih <> D ^ so that either

x Ih \JP or / Ih \JP

for some x G 5 or / £ F. The first of these gives g(x) = 2 for both i = 0,1
which is impossible. The second gives f(x) — g(x) for each x G 5, i.e. # = / G
F as required.

(d) Suppose first that F = [S —• 2]. It suffices to show that a Ih
Thus suppose that a Ih Q O^- ^n^s giyes

x Ih <>0 , F Ih <></>

for all x G 5 and / G F. The first of these gives some / G F with

for all x e S, and hence / Ih •</>. Thus a Ih <(̂> •</>, as required.
For the converse, if A(F) models M(P) then the ->(-)-closure with part (c)

gives, for each g G [S —> 2]

g £ F =$> ^g £ F and ~^g <£ F => g e F

i.e. geF.

5.8 (a) Suppose first that A has the structural property and that a Ih [ ] <Q>0
(for some element a, valuation, and formula 0). The property gives us some b
with a —> b and

b Ih <)>0 and 6 —> x ^ x

(for all i G A ) . These give

b \\- (j) and 6 —• a; =>• a; Ih

so that 6 Ih [U0, and hence a Ih ( )Q<^. (Note that this does not use the
transitivity of the structure A.)

Conversely, suppose that A models
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for some variable P. Given any a G A let

X = {x G A | a —> x}.

We wish to show that

(3* G X)(\/y G X)[x —> y => x = y}.

If this doesn't hold then, using the given choice principle (*), we obtain a
certain partition Y, Z of X. Consider any valuation on A such that for each
xex

x Ih P <£> x G Y , x Ih ->P & x e Z.

Then
x Ih <>P A <>-.P

for each x G X, so that

which contradicts the given McKinsey axiom.

(b) Consider the set V of all disjoint pairs Y,ZCX satisfying

(\/yeY)(3zeZ)[y^z] , (W e Z)(3y e Y)[z -^ y}.

V is non-empty since the pair (0,0) G V. Consider any pair (Y, Z) G V and
suppose there is some a G X—(Y U Z). The given property of the relation —•
on X ensures the existence of a sequence

a = O-o • Q-l • 0 -2 • * * * y &r y ' ' '

where ar ^ ar+\ for all appropriate r. Note also that ar —> as whenever
r < s. We continue this sequence indefinitely unless either

repeat there is some n such that an+\ is an earlier term,

or

capture there is some n such that an+\ €YuZ.

If either of these occur, we take the first such n and consider only

a o ,a i , . . . ,an.

Now split this sequence into two parts

U : - ao,a2,a4, . . . , V : - a i ,a3 ,a5 , . . .

and set either
Y+ = YUU , Z+ = ZUV
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or
y+ = y u V , Z+ = ZUU.

One of these pairs is in V. Only in the 'capture' case do we have to be careful
about which pair we take. In this case we note the parity of n and whether
an+1 e Y or an+i € Z.

The set V is partially ordered by pairwise inclusion. By the Axiom of
Choice there is a maximal pair in V. The above construction shows that such
a maximal pair covers X. is good.

B.6 Chapter 6

6.1 In each case there are two possible formulas where one is the contrapositive
of the other.

(a) <i> [ i]0 -> <i><j><f> W [i
(b) <
(c)
(d) <o o> H^ -• ^ 0 ^ M
(e) <i>O>0 -> <̂ >0 [*]<£ ->
(f) < i ) 0 > < ^ -> <o<->0 [i]

6.2 (a) M ( O
(b) <i>[fc]0-* [i]<O(0A <m>T)
(c) (<O [/]0 A <i> [m]^) -> <fc>(0 A ̂ )

A <fc> [n]^) -> [j] <m>(</> A

6.3 The appropriate structural property is as follows.

For all elements a, 6, c(l), c(2),. . . , d with

a ^ b - ^ d and b ^ c(p) (B.5)

for p = 1, 2, . . . , there are elements e and / with

dJ!^e^^f and c(p) -^l e -% /

for p = 1,2,....

Showing that this property ensures the modelling of the axiom is straight
forward. Conversely, suppose that Pi, P2, • • • are distinct variables and suppose
that the structure A models

M(A(<P> H ^ P I P = 1,2,. • •} - M <->(<">T A /\{PV I p = 1,2,...}))
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B.7. CHAPTER 7 267

(which, of course, is an instance of the axiom). Suppose also that we are given
elements a, 6, c(l), c(2),. . . , d of A satisfying (B.5). We may define a valuation
on A such that

X Ih Pp & C(P) ^ l X

for all x G A and p = 1 , 2 , . . . . In particular

c(p) IH [*]Jp where k = k(p)

and hence

The instance of the axiom now gives

b Ih [/]<™>(<n>TA

and hence
d Ih <m>«n>TAA{Pp|p=l,2, . . .}) .

This produces an element e with

d A e , e Ih <n>T , e Ih Pp

which leads to the required result.

B.7 Chapter 7

7.2 (iii)=>(i) Suppose that (iii) holds and consider any valued pointed model
(A, a, a) of $*. Let B = *4(a) be the substructure generated by a and let f3
be the restriction of a to B. By Exercise (4.9(c)) we have (B, (3) IP $ and
hence, by (iii), we have (B,/?) lhv 0, which gives (B, /?, b) \\-p <f> and hence
(A, a, a) lhp 0, as required.

B.8 Chapter 8

8.1 (i) Since
0 -> (ip -> » A ^)

is an instance of a tautology, use of (EN) and (K) give

and hence
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Also 0 A ty —> 0 is an instance of a tautology so that (EN) gives

and a similar argument gives

which gives the required result.
(ii) Set ip := ->ip in (i) and take the contrapositive of the <— implication,
(iii) Set 0 := (f) and i^ := <j) in (ii).
(iv) This follows from the tautology

-n<9 -> (0 -> 0)

using (EN).
(v) 0 —> (0 —> (/>) is a tautology.
(vi) Combine (iv) and (v) using the tautology

(-,a _ 7) _ ((^ -> 7 ) -^ ((a ^p)^ 7))-

(vii) By (vi) and (K).
(viii) Set 0 := -></> and 0 := -i0 in (vii) and take the contrapositives of the

hypothesis and conclusion,
(ix) Since

we may combine this with (viii) to get

which is easily transformed into the required result.

8.2 Let h be hK4.
(i) By the 4 axiom in contrapostive form we have

so that an application of (EN) gives

An instance of 8.1(ix) is

i- O - (D^ - <»

so that (EN) and (K) give
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and hence a use of axiom 4 gives

• OVO
which may be rewritten as

i- DO Â n^- no. (B.6)

Setting ip := >̂</> gives

i- D O - DOV.
(ii) Setting ^ := • <y<p in (B.6) gives

so that a use of axiom 4 gives

For the converse, an instance of 8.1(ix) gives

b< ( < > A D^)

so that a couple of uses of (N) and axiom K gives

h< (DOM DV)-> DO-

An instance of this is

h< (D<>AD!<»-(DO)^

so that the required result follows by the 4 axiom

8.3 (a) The required inclusions follow from

KD < KT < KDB4

both of which are proved in the chapter,

(b) It is easy to produce:

(i) a one element structure which is symmetric and transitive but not
reflexive;

(ii) a two element structure which is reflexive and transitive but not
symmetric;

(iii) a three element structure which is reflexive and symmetric but not
transitive.
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These witness that the inclusions (i,ii,iii) in the diagram

(Hi)
-55

(ii)

-S4

KTB

are distinct. For instance, the models of KB4 are precisely the symmetric,
transitive relations and the models of KT are precisely the reflexive relations
so that KT j£ KB4. Similarly, KDB ^ KB otherwise

KT < S5 = KDB4 = KB4

etc.
(iv) The structure

is serial and symmetric but not reflexive. Hence KT ^ KDB and neither of the
two edges (iv) collapse.

(v) The structure
o > •

is serial and transitive but not reflexive. Hence KT ^ KD4 and the edge (v)
does not collapse.

8.4 By Lemmas 8.11 and 8.12 we have KB4 = KB5 so that

KB45 = KB4 , KDB5 = KDB4 = S5

and
KT5 = KTB5 = KT45 = KTB45 - S5.
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This leaves just four new systems, as named, arranged as

S5

KD KD5 KD45

K K5 K45

with K4 < K45 < KB4.

8.5 (a) For each formula 4> the axiom T and its contrapositive gives

(i)

and then

(hi)

are particular cases of these. Uses of (EN) on (i,ii) now gives

i- OD0-> Of> . i-DHDO

and then

W i-DOD^-DO . i-ODtf-ODO (vi)

by a second use of (EN). Two instances of (i,ii) are

(vii) h

so that

(ix) K

follow by (EN). But axioms T and 4 give

^ D 2 - U4> , i-
and so we obtain (xi, xii).

(b) Setting (p := <3>^ i n ( x u ) an<^ (v) &ives

i- DO^(DO)V , H(

which since " O 2 = <(̂ >" gives the required equivalences.
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Now consider any sequence of modal operators

•<><?•

where each suit is either O or <̂ >. (The more observant among you will not
need to be told that ' 0 ' and '< )̂>' are different symbols.) In this sequence,
either two consecutive symbols are the same or the symbols alternate. In all
cases there is a collapse to a sequence of three or fewer symbols. Thus the
diagram exhibits all modal variants of (f>.

(c) Consider the case where 0 is a variable P. We must show that there
is no further collapse in the diagram. The models of S4 are precisely the
pre-orders i.e. the reflexive transitive relations.

Consider the two element structure

with indicated transition (and no others). Consider also a valuation with
a Ih -.P and b Ih P. Then

all" - (

so that
not[h

Thus there is no collapse of (ii) or (xii).
On the same structure consider a valuation with a Ih P and b Ih ->P. This

shows that

so there is no collapse of (i) or (xi).

Adjoin to the above structure a new element c with transitions

a — • c —> c

(and no others) and consider a valuation with

a Ih P , b Ih P , c Ih - P .

Then
alh n « > D P - BOP)

so that there is no collapse of (iii) or (iv).

Finally consider the relation —• on N where

a — • b & a > b

(for a, b G N) and consider a valuation where

x Ih P & x is even.
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Then

o IH

and there is no collapse of (v) or (vi).

8.6 (a) The axiom 5 gives us

(r) H

and Exercise 8.1(viii,ix) gives

(A) h ( < > -

(P) h ( o -
We now proceed as follows.

(i) From (r). (ii) By (EN) on (i).
(iii) By (EN) on (i). (iv) An instance of (/).
(v) An instance of (r). (vi) By (iv) and (ii).

(vii) By (EN) on (vi). (viii) By (iv) and (vii).
(ix) By (iv) and (p). (xii) By (v) and (A).

(xiii) By (viii) and (p). (xiy) By (viii) and (A).

(b) Consider the case where 0 is a variable P. We show that there is no
further collapse of the diagram. Recall that the K5 models are precisely the
euclidean relations.

Consider first the three element set {a, b, c} structured by the relation

together with

Then

so that

and hence

a — • b -

a valuation

—• c — • c

such that

b Ih P

a Ih <>P

not[h <

c Ih -.P.

a\\-

Next consider the same three element set structured by

a — • b — • b —> c — • c

Downloaded from University Publishing Online. This is copyrighted material
IP139.153.14.250 on Tue Jan 24 04:29:40 GMT 2012.

http://dx.doi.org/10.1017/CBO9780511983382.025



274 APPENDIX B. SOME SOLUTIONS TO THE EXERCISES

with a valuation such that

b \\- P , c Ih - P .

Then
a Ih {JP , a 'I" - D 2 ^

so that
not[h D P - U2P] , not[h < > 2 P - <>P].

To show that

not[h •2P-><>DP] , not[h •<>P-<>2P].

consider the empty relation on a 1-element set.
Finally, two different valuations on an appropriate 2-element structure

shows that

not[h OBP-+P] , not[h P^ BOP]-

8.7 Since S5 is S4 extended by the addition of axiom 5, the S5 diagram is a
collapsed version of the S4 diagram. The 5 axiom gives

(where h is hss) and these cause the implications (iv),(xi),(iii), and (xii) of
the S4 diagram to collapse to equivalences. Thus we obtain the diagram

These can be shown to be strict using a suitable (small) equivalence relation.

8.8 The first of these follows easily by induction using the T axiom.
For the second consider

A = {0 , l , . . . , n + l}

structured by the relation —• given by

This relation is reflexive and symmetric and so provides a model of KTB.
Taking the variable P true at 0 , 1 , . . . , n and false at n + 1 gives

o ih n n ^ , <> n + l -p

sothatnot[h ^nP -> n n + 1 H as required.
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8.9 Since K5 < K45 and K5 < KB4, in both cases we require a certain collapse
of the K5 diagram. The appropriate diagrams are as follows.

\<>p \<>p

8.10 The temporal structure (N, <) models none of (ii,iii,iv,vi). The three
element temporal structure

models none of (i,v,vii,viii).

8.11 All of these are confluence properties and only (iii) and (iv) are modelled
by all temporal structures.

8.12 (b) (i) => (ii). Given a wedge

and a variable P, consider a valuation such that

x Ih P & b~x

(for x e A). Thus b Ih [«]P and hence, using (i), b Ih [-] [+]P so that c Ih P.
(i) => (iii) Using the same set up observe that a Ih <+> [«]P.
The implication (ii) => (i) and (iii) => (i) are proved using similar argu-

ments.
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(c) By definition, the relation « is always reflexive and symmetric. To
show transitivity consider any elements a, 6, c with

C tt GL tt 0.

We require b « c. To show this consider the 9 possible cases. As an example
of a non-trivial case, note that if

then the wedge property immediately gives b « c.
This shows that « is an equivalence relation, and, trivially, it includes both

—• and -—>. Conversely, suppose « is any equivalence relation which includes
- ^ . Then, for each a, 6 G A,

a « 6 => a —^ 6 or a = 6 or a —^ 6
=> 6 -i+ a or a = 6 or a —^ 6

as required.

(d) Immediate.

8.13 (a) <+>T
(b)0:= [+]<->
(c) R+

(d) There is no such formula. The easiest way to see this is to consider the
associated modal algebras of Q and 11.

8.14 (a) (i)=>(ii) Suppose that there is some function next. Then for each
element a and formula 0, we have

a Ih •<£ & next(a) Ih </> & a Ih

which gives (ii).
(ii)=^(i) Conversely, for each element a we have a Ih [ ] T , so that (ii)

gives a Ih O^> anc^ n e n c e there is at least one b with a —• b. Suppose there
are distinct b and c with a —• b and a —• c. Consider any valuation a such
that

b Ih P , c Ih -.P

(for a variable P). Then 6 witnesses that a Ih <()>P, so that (ii) gives a Ih
Q P , and hence c Ih P. This is contradictory.

(b) The verification of these shape is mostly routine. For instance, to verify
the last shape suppose that

a Ih H ( 0 - > C » , a Ih <j).
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The first of these gives

nextr(a) Ih <f> =» nextr+1(a) Ih 0

for all r G N, and hence, using the second, induction gives

nextr(a) Ih 0

for all r G N. This is a Ih [•]#.

8.15 Suppose that s G a n r. Since (5,5) € A, this gives a wedge

so that, since A models the confluence shape, we obtain a wedge

which provides the required p with s G p C a n r. The proof of the converse
is similar.

8.16 (a) For each formula <j> and compound label i, sufficiently many applica-
tions of the (N) rules give

The first and last implications hold since $ C <£*. For the central impli-
cation, if $* h£ <\> then hs [1]^ A • • • A [n\6n -> 0 for some 0 i , . . . , 6n G $
and composite labels i ( l ) , . . . ,i(n). (For convenience, only the index of the
compound label has been shown in the corresponding box.) But then, by the
first part, we have

so that $ hs <\> follows by MP.
For each 0 we have [J0 G {9}* so that

{6}* h£
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However, 9 hg Q 0 holds (in general) only if S is pathetic. Thus the left hand
implication is not reversible.

(b) The implication

$ * h s (f> =» $ * \~s <t>

is proved by induction on the size of the hypothesis set <£. The induction step
relies on the fact that if

$* u {ey hs <t> (B.7)

then there is some compound label i with

This is proved by induction on the length of the given witnessing deduction.
The crucial induction step is the one across the use of the (N) rule.

To verify this step suppose that

for some label j and formula V>, suppose that (B.7) is obtained from

$* u {ey hs i/>

by an application of rule (Nj). The Induction Hypothesis gives us some com-
pound label i with

so that (ENj) gives

$• hs

as required.

(c) This holds since

and S* = S (where S is the set of axioms of S).

B.9 Chapter 9

9.1 For instance since 5 is closed under implication we have

0 - • V > € * 1
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i.e.
6 —> ip e s => 6 £ s or ip e s.

Conversely, if (0 —> ip) £ s then there is some conjunction a of finitely
many members of 5 with

h s cr -> i(0 -+ iP)

i.e.
h s a —+ 6 A ->tp

so that 0 G 5 and - ^ G 5.

9.2 (a) Only one implication is non-trivial. For a given s G S($), label z, and
formula 0, suppose that

s -Z->t => <j>e t

holds for all t € S($). Let ^ be the set of all formulas given by

1p E $ <& [i]il> € S.

Then, for each t G S

$* U ^ C t => tG 5($) and s - U t => 0 G *

so that Lemma 9.5 gives
$* U tf h^ 0.

Thus there are 0 i , . . . , 0m G $* and -0i,. . . , ^ n G ̂  with

l-s 1̂ A • • • 0m A ^ A • • • A ^ n -> 0

so that
m A [<]^i A • • • A

But for each of these 6 we have

so that

and a similar argument shows that

and hence [t]0 G s.

(b) This is proved by induction on the complexity of (j). For the induction
step across [t] we argue

s Ih [i](j) & For each t G S($),

5 -^->* => t Ih <̂

<^ For each t G 5(^) ,

5 —Ut => </>et 4»
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where the second equivalence follows by the Induction Hypothesis and the
third by (a).

(c) Since S U $* C s for all 5 G

(d) The two implications

hold by Exercise 8.16(a). The two implications

(ii 1) =^ (ii r) , (iii 1) => (iii r)

are standard soundness results, and the implication (ii r)=^(iii r) is trivial
(since $ C $*). The implication (iii r)=>(iv) holds by (c).

Finally,to prove the implication (iv)=>-(i), if (<5($),o") models <\> then <\> is
in every member of S($) so that Lemma 9.5 gives (i).

B.10 Chapter 10

10.1 If (6 , a) models any sentence, then 6 itself also models that sentence.

10.2 For the shape E the corresponding structural property is that

a — • b => a — • a

holds for all elements a and 6. To see that the canonical structure & has this
property consider any s,t G S with

5 —>t.

Since T G T , this gives <Q>T € 5. Hence, for each formula 0,

G s =» < > T A n < £ € s => $ e s

as required.
For the shape F the corresponding structural property is that

holds for all elements a and b. To see that the canonical structure & has this
property consider any s,t G S with

s >t.

Since • ( •(/> —> (/>) G s, this means that ( •</> —> 0) G t and hence
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so that (since <j> is arbitrary) t —> t, as required.

10.3 Let S = K(i,j, A;, Z, ra, n). We refer to the corresponding structural prop-
erty as given in Exercise 5.3. Thus consider any r, s, t G S with

i n .
r • 5 • t

and set

S := {9 | [<]# € r} U { [i]0 | [m]0 G 5> U { <fc>̂  | ^ G t}.

We show that E is S-consistent.
If S is not S-consistent then there are finite sets 6 , $, \I> of formulas taken

from the appropriate places where

hs / \ 6 A / \ [7]$ A / \

Since box operators commute with A we may reduce B and $ to single formulas
9 and <f> to get

hs 0 - ([;]*-> V M-*)
which gives

hs 0

and hence

Since, by choice, we have [f\9 G r, this gives

hence, using the axiom,

Prom this we have

so that, by choice of </>, we have

[n] \ / - .^ G 5

and hence

This produces some ip € W C t with -T0 G ̂ , which is the required contradic-
tion.

The consistency of E gives us some u G S with Z C u, and hence

t]0 €r => 9 eu
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(for all 0,0, ip). The first and third of these ensure that

i k ,
r y u • t.

Also, for any v G S with

u —^ v

the second gives

so that
m

S > V

as required.

10.4 Consider any r,s,t € S with

We must show that t —• 5.
Note first that there is a formula ip with

G s ,

Now consider the set of formulas

$ = 5 U { 0 |

If this is not S-consistent, then there are

0 G 5 ,

with
hs 0 A<£-> _L

But then O</>, -T0 G t so that

and hence, using the axiom

which gives cj> G 5, and (since 6 £ s) this leads to a contradiction.
Since <£ is consistent, the maximality of 5 gives $ = 5, and hence
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10.5 This shape corresponds to the structural property of Exercise 6.2(d) of
Chapter 6. We must show that the canonical structure (5 has this property.
Thus consider r,s,t,u G S with

and let

H := {<t>\ [)]<!>£ s}\J{0\ \™\0et}u{ip\ [n

It suffices to show that H is S-consistent.
If S is not S-consistent then (remembering that box operators commute

with A) there are formulas </>, 0, V> with

hs (j) A0 A ^ -> _L

and
S ,

The assumed configuration gives

so that, using the axiom, we have

[i] <m>(0 Aip) Gr

and hence
<m>((/> Atp) et.

But
hs (/)Aip->^0

so that
h> <^>(0 A ^) -> <™>̂ 9

and hence <m>-«0 € t. This contradicts the original choice of 6.

10.6 We use the correspondence result given in Exercise 6.3. Thus we must
show that the canonical structure 6 has this property.

To this end consider points a, 6, c(l), c(2),. . . , d of & with

a-^b-^d and b ^ c(p) for p = 1,2,...
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(where, of course, p varies over a finite set). For each p = 1,2,... let

$(p) = {(j) | [_k~](j) e c(p)} (where k is k(p))

and let

These sets are closed under conjunction.
It suffices to show that

^ U { <n>T} U Q(i) U $(2) U • • •

is consistent. (The consistency of

# U $(1) U $(2) U • • •

ensures the existence of the required point e, and the extra component <n>T
ensures the existence of the required / ) .

If this set is not consistent then there are ip G ̂ ,</>i € $(l),</>2 € $(2) , . . .
with

l-s i> A <n>T A / \ $ -> ±

where
* = {^, |p=l ,2 ) . . .} .

This gives
I"S <n>T A / \ $ -> - i ^ ;

and hence
I-S <™>( <^>T A / \ ^ ) - > <m>-,^

which, by the choice of ijj, gives

n<m)(<n>TA/\$) Ed.

We now produce a contradiction of this.
For each p = 1, 2 , . . . we have

[fc]0 G c(p) (where k is

so that
<p> [?]<t>p e b

and hence

/\{<p>[p]$p\p = l,2,...

Since a —1—> b the assumed axiom gives
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and hence
/ \ ) Ed

which is the required contradiction.

10.7 (a) The relation —^ of Af is transitive and well founded, so J\f models
L_(0). To show that Af models L+(0) consider any valuation on J\f, formula
(j> and m G N with

m Ih <+>[+]</> , m Ih [+]([+]</>->0).

We require that m Ih
We know there is some n G N with

772 + 71 Ih [+]0.

Take the least such n. We show that this n = 0. To do this note that if n ^ 0
then we also have

m + n Ih [+]</> —• 0

so that m-\-n Ih 0. Thus, with n = k + 1 we have

ra + fc Ih

which contradicts the minimality of n.

(b) (i) By way of contradiction suppose there is some b G A such that for
each x G A

b ^

This enables us to produce an infinite chain

b = b0 ^ + 6i - ^ &2 ^ > • • • (B.8)

which contradicts the characteristic property associated with L_.
For uniqueness note that if ai, a2 G /(*4) satisfy ai ~ a2, then

a2 — • ai or ai = a2 or ai — • a2

and the first and last of these are prevented by the defining property of I (A).
(ii) By way of contradiction, if there is no such function, then there is some

a G A such that
a-^x => (3y)[a -±+y -±+x].

Taking any element b with a —^ b this enables us to produce an infinite chain
(B.8) where

a — • 6 r + i — • br

for all r < u. This contradicts L_.
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(iii) Consider a, 6 G A with

next(a) = next(fc) = c (say).

Then a ~ c ~ b so that a ~ b and hence either a = b (which is what we want)
or

a -^+ b , so that b = next(a) or next(a) —̂> b

or
b -̂ -> a , so that a = next(6) or next(fr) —^ a.

In both the latter two cases we find that c -^ c which is a contradiction since,
by L_ both the relations —^ and -̂ -> are irreflexive.

(c) (i) Note first that for each x G i ,

x Ih P => x Ih <+>P

(for if m G N witnesses the left hand side then m + 1 witnesses the right hand
side). Thus x Ih [+]-\P —> ->P, and in particular

The axiom base on L+ now gives

which, since a Ih <+>P, gives the required result.

(ii) For each b G A there is a unique a G A with a ~ 6, But then either
a = 6 (and we may take k = 0) or a -̂ -> ft. By (ii) the second of these gives
the required m G N. Uniqueness follows by the injectivity of next.

B.ll Chapter 11

11.1 (a) Easy.

(b) Suppose that

is a pair of p-morphisms, and consider any label z, elements a G A, z G C with

g(f(a)) - U *.

Since g is a p-morphism, this produces some y G £ with

/(a) - ^ y » g(y) = z
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and then, since / is a p-morphism, there is some x € A with

a-^x , f{x) = y.

Since g(f(x)) = giy) = z, this shows that gf is a p-morphism.
The proof of the extra condition for zigzag morphisms is similar.

11.2 (a) Since the relation on 1Z is full, for each a, b G A we have g(a) —• #(&),
so that g is a morphism.

Suppose that A is serial and consider any a G i j G {0} with g(a) —• y.
Seriality gives us some x G A with a —• x, and then g(x) = 0 = y, so that g
is a p-morphism.

Conversely, suppose that g is p-morphism and consider any a G A. Since
#(a) —• 0, there is some x G A with a —• rr and p(a;) = 0. Thus A is serial.

(b) For each a G A let /o be the assignment 0 H-> a. These are all the
functions {0} —• A, and since ->[0 —• 0] in £, each one is a morphism.
The assignment fa is a p-morphism precisely when for each y G A with a —
/a(0) —• y, there is some x G {0} with 0 —• x and /a(x) = y, i.e. when
0 —• 0 and ?/ = /a(0) = a. Thus fa is a p-morphism precisely when there is
no y G A with a —• j / , i.e. when a is blind.

(c) The unique assignment > {0} is a morphism precisely when the
relation of A is empty. Such a morphism is always a p-morphism.

The assignment fa : {0} —> A provides a morphism 1Z —• A precisely
when the element a of A is reflexive. Such a morphism is a p-morphism
precisely when a is isolated, i.e. when

a — • x => x = a

holds for all x G A.

11.3 These two valuations are given by

b G X(P) & (3a G a(P))[f(a) = b] , b G p(P) ^ (Vo G a(P))[f(a) = b]

for all 6 G B and variables P.

11.4 (b) Suppose first that A Cg B and consider any a £ A and y £ B with
/(a) —^ y, i.e. such that a —1-+ y holds in B. Then, in fact, we have y G A, so
we may set x = y to verify that / is a p-morphism.

Conversely, suppose that / is a p-morphism, and consider any a G A,b G B
with a ——> b. Then f(a) —l-^ b so there is some x G A with a —^ # and
b = fix) = rr. Thus 6 G A, and hence .4 Cg B.

11.5 (a) Suppose that both R and 5 are back-and-forth relations, and consider
any a £ A and c G C with aR;Sc. This gives some b £ B with
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Consider any z G C with c —̂-> z. Then, using 5, there is some y G B with

and then, using i£, there is some x € A with

a —^ x ,

Since

this shows that R : S has the back property, and a similar argument shows
that it has the forth property.

The required extension to bisimulations is easy.

(b) For a G A and c G C we have

aF;Gc <* (3b € B)[aFGbGc]
c) & g(f(a)) = c

as required.

11.6 (a) We know that a ~0 b holds for all a, b G N. Thus

a ~ i 6

holds precisely when for each

x G N or 2/ G N

with
a = x + l or & = j / + 1

there is some
y G N or x G N

with
6 = 2/ + l or a = x + 1

and

In other words, a ~0 b holds if either a = b = 0 or both a, ft are non-zero.
This proves the base case r = 0 of the required induction.
To prove the induction step r ^ r + l suppose first that

a ~r+2 b.

Then, by the definition of ~r+2 as (~ r + i )
T , we have

a ~ r + i b
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together with a certain back-and-forth property. Suppose also that a < r + 1
(so that we require a — b). If a < r then the Induction Hypothesis gives a = b
as required. If a = r + 1 then the forth property gives some y with

r ~ r + 1 y and b = y + 1

so that b = r + l = aas required.
The required converse is proved in a similar manner.

(b) An easy exercise shows that

a Ih <>fc+1± <£> a < k

so that the sentence 4>k := <Q}k+ll. A HDfcT will do.

B.12 Chapter 12

12.1 The left-most filtration of this structure maps it onto a 4 element structure
as follows.

V V V V

3 - 2 - 1 - 0
To see this first rank the elements into four levels 3, 2,1,0 as shown. Observe
that for each a, b G A,

, . ,̂ . the substructures generated by
a, 6 have the same rank <=>• , , . . .

a and b are isomorphic
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and hence
a, b have the same rank => a ~ b.

Note also that
a has rank 0 <£> a Ih
a has rank 1 <& a Ih
a has rank 2 <s> a Ih < > 2

a has rank 3 <£> a Ih <Q>3

and hence
a, 6 have the same rank <& a ~ b.

The required result is now straight forward.
To show that this is also the right-most filtration, consider any 0 < m, n < 3

and suppose that for each a of rank m and each b of rank n we have

a Ih \Ja => b \\- a.

for all sentences a. We require m = n + l.
But m ^ 0, otherwise there is some a of rank 0 with a Ih O-L. Let

m = k + 1 and consider the sentence a where

x has rank k & x Ih cr

holds for all xG A Then a Ih Qcr for some a of rank m, so that b Ih cr of
rank n, i.e. n = k.

12.2 (a) For each m, n G N, the two substructures of Af+ generated by m and
n are isomorphic, hence m ~ n.

(b) For each k £ N, there is a sentence cr such that

m \\- a <$> m = k

holds for all elements m of J\f~.

12.3 Divide the nodes into four types as follows.

0 0
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Note that nodes a and b have the same type if and only if their generated
substructures are isomorphic. Thus

a, b have the same type => a ~ b.

Observe also that for each node a,

a has rank 0 <$ a Ih
a has rank 1 & a Ih
a has rank 2 «=> a Ih
a has rank 3 & a Ih (<>2 \J± A (<> D)2-i-)-

Thus
a, 6 have the same type <£• a ~ 6

and we see that
2

is the leftmost filtration.

12.4 Each isomorphism is a filtration.

12.5 For distinct a, 6 G A there is some P G T with a Ih P and b Ih -iP.
Thus the induced equivalence relation ~ is just equality, and hence the left-
most F-filtration is the identity map

{A, a) > (A, a).

For 6, y G A, the right-most transition

b —> r y

holds precisely when for each formula 0 with •</> G F , . . . . Since there are no
such 0, this condition is vacuously satisfied, and hence the right-most filtration
is the complete graph on A.

12.6 (a) Suppose a ̂  x. Then, since (A, a) is separated, we have a ft x, which
gives the required formula £a>x.

(b) Since A is finite we may set

Pa = f\{Za,x\xeA-{a}}
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to obtain the required pa.

(c) rx = \J{pa \aeX}

(d) The case when 4> := P follows by (c), and then the result for a general
4> follows by a routine induction.

12.7 Both zigzag morphism and F-filtrations satisfy (Val~), so it suffices to
connect (Rel^) with (Fil).

(a) Consider any a, x G A with

/(a) - i - f{x)

and any formula </> with a Ih \j]<t>. We use (Rel*~) to show that x Ih <\>. Thus
(Rel*~) gives us some u € A with

a -U u , f(u) = f(x).

The zigzag preservation property gives

u Ih (j) 4» /(IA) Ih <j) & f{x) Ih 0 & x Ih 0

so that

a Ih [t]0 => u Ih 0 =̂> x Ih (j)

as required.

(b) Consider any a E A and b £ B with

/(a) -i-> 6.

Since B is finite and separated, there is some formula p^ such that

y \\- Pb <& y = b

holds for all y G B. In particular, /(a) Ih <«>p&, so that the filtration preser-
vation property gives a Ih <i>/06> which produces some x £ A with

a —^ x , x Ih /v

The filtration preservation property also gives fix) Ih p6, and hence fix) = b,
which verifies (Rel*~).
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B.13 Chapter 13

13.1 Let cr be the sentence which axiomatizes S, and let M be the class of
finite models of S. Let 0 be a formula which is modelled by every member of
M. We must show that h$ (p.

Consider any (valued) model (A, a) of S. It suffices to show that (A, a) \\-v

To this end let F = F(</> A a) be the set of subformulas of 0 A cr. Let

be a F-filtration (so that B is finite). Since (A, a) IP a, we have (B, /3) IP a,
so that (since a is variable-free) B IP cr, and hence B G M. But then, by
hypothesis, B IP </>, so that (B,/?) IP 0, as required.

13.2 Given a transition 6 —• y in the target, there are a G b and x G | / with
a —• x. But then a = x so that b = y.

13.3 The composition property is that

a —^ b -?-> c => a —• c

(for all elements a,b,c). In particular the given 4-element structure A vacu-
ously has this property.

Let F = {P, Q} where P, Q are distinct variables. Consider the valuation
a on A indicated by

o ——* o o >• o

p p p ^p
-i<2 Q Q Q.

The F induced equivalence on (A, a) coalesces the two central nodes. Thus

gives the left-most filtration. This structure does not have the composition
property.

13.4 (a)(i) This shape captures the property that: For each element a, there
is some b with a —^ b and b -?-> b. This property is preserved by all surjective
morphisms.

(ii) This captures the property that: For all a and 6,

a — • b => a —%—+ b.
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Consider any elements x, y of the source of the filtration with

/(*) -^ f(y)

(where / is the filtration morphism). Then there are a G f(x),b G f(y) with
a -2-+ 6, the assumed property gives a —̂-> b hence, by the morphism property

f(x) = f(a) -U f(b) = f(y)

as required.
(iii) This captures the property that: For all a and 6,

(for all elements a and b). An argument similar to the one for (ii) shows the
required preservation.

(iv) This captures the property that: For each configuration

there is some element c with

i , k

a —y b —> c.

Again a similar argument to the one for (ii) gives the required preservation,

(b) To use this argument we need to consider models of both

M 0 - [/]</> and [ ; ] 0 - MM0.

But this second shape is not preserved by left-most filtrations.

13.5 (a) We know that a structure A models KE precisely when

a —• b => a is reflexive

holds for all a, 6 G A. We show that this property is preserved by left-most
filtrations.

Thus, consider any such filtration

(A,a)-U(B,I3)
where A models KE. Consider any 61,62 € B with

61 — • 62.

Then there are a\ G 61 and a2 G 62 with

CL\ • CI2
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and hence a\ —• a\ so that the morphism property gives b\ —> b\, as required.

(b) These two results follow by Lemmas 13.7 and 13.8. Note, however, that
KDE = KT.

(c) For a model A of KE4 and a valuation a on A, consider the usual set
up

induced by a set F of formulas. Let —• be the transition relation on B defined
by

For all ai G b\, a2 G b2 and
formulas <j) with O 0 G F,

and
d\ Ih [_J0 =^ fl2 If" 0 A [ |0.

Consider the usual valuation /? on this constructed transition structure B.
We show first that / provides a morphism

Thus, consider any X\,x2 G A with

X\ > X2

(so that xi is automatically reflexive) and any a\ G J{x\),a2 G f(x2). For each
formula 0 with Q 0 G F we have

Ih B<f> ^ an Ih

!

a?i Ih 0 f ai Ih

and => < and

x2 Ih 0A D 0 1 a2 Ih

where these implications follow

• using the F induced equivalence,

• since x\ is reflexive,

• by the transition x\ —> x2 and transitivity,

• using the F induced equivalence.

Thus we haveas required.
The remaining filtration properties are easy to verify.
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Finally we need to check that B model KE4.
Transitivity follows in the same way as for the Lemmon filtration. For the

characteristic property consider any b\, b2 G B with

h — • b2.

Then, for each a\ G 61, a2 G 62, and each formula (f> with [ ] 0 G F, we have

ai II" EH0 =^ ai II"

so that
ai Ih

which is enough to verify that b\ —• b\, as required.

13.6 (a) We know that a structure A models KF precisely when

a —• b => b is reflexive

holds for all a, 6 G A. Using an argument similar to that of Solution B.13 it is
easy to check that this property is preserved by left-most filtrations.

(b) For a valued structure (A, a) where A models KF4, consider the usual
set up

A-UB
induced by a set F of formulas. Let —> be the transition relation on B defined
by

For all CL\ G b\, a2 G b2 and
formulas 4> with O 0 G F,

b2 <£>• \ ai Ih | \<j> => a2 Ih
and
a2 Ih •</> => a2 Ih

Consider the usual valuation /3 on this constructed transition structure B.
We show first that / provides a morphism

Thus, consider any x\,x2 G A with

s i — • x2

(so that x2 is automatically reflexive) and any a\ G /(a?i), a2 G /(X2). For each
formula 0 with •</> ^ T we have

ai Ih D 0 i
=» an
=» x2 ih D 0 =» a2 ih

where these implications follow
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• using the F induced equivalence,

• by axiom 4,

• by the transition x\ —• x2,

• using the F induced equivalence.

Also for each formula <j) with Q 0 G F we have

a2 Ih •</> =» x2 Ih D 0 => ^2 Ih 0 => «2 I!" 0

where these implications follow

• using the F induced equivalence,

• since rr2 is reflexive,

• using the F induced equivalence.

Thus we have
f(Xl) —+ f(x2)

as required.
The remaining filtration properties are easy to verify.
Finally we need to check that B model KE4.
Transitivity follows in the same way as for the Lemmon filtration. For the

characteristic property consider any 61, b2 € B with

61 —> b2.

Then, for each ax e 61, a2 G b2, and each formula <\> with Q 0 G F, we have,
by the construction of B

a2 Ih • ( / > =̂ > a2 Ih 0

which shows that 62 —• b2, as required.

13.7 (a) Consider any valued structure (.4, a) where A is euclidean and has
the E property. Consider also the usual finite set of formulas F. We need to
construct a F-filtration of (A, a) where the target is finite and has the two
required properties.

Since we may work over K5 we can consider the virtual modal closure F-*
of F, which is also finite. Consider the usual set up
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given by the F**-equivalence. Consider also the relation — • on B given by

For all ai G &i, a2 G b2 and
formulas <\) with | \<j> G F,

&2 <=> ^ and
ax Ih
and
Q-i Ih \/d> <$= do Ih

This gives a structure B which we furnish with the usual valuation. We have
to check the usual properties.

To verify the morphism property consider any x\,xi G A with

xi —> x2

consider also a\ G f{x\),a2 € /(X2) and a formula </> G F*V We know that
(up to K5-equivalence) both O 0 , <()>0 G F**. We need to check the three
implications.

For the first we have

ax Ih Q 0 => xi Ih D 0 => %2 If" 0 => ^2 I!" (/>

using the properties of the F#*-induced equivalence, and the transition x\ —>•
x2. For the second, since x\ is reflexive, we have

>̂ xi Ih 0 => ai Ih 0.

The third follows by a similar argument.
This, with some straight forward arguments, shows that / is a filtration.
Finally we need to check that B models KE5. But again this is straight

forward.

13.8 (a) Since A is transitive and serial, so is B. The structure B is also finite.
Consider any element b of B. Using seriality there is a chain

b — bo —> b\ — • 62 —* '''

where, by transitivity, we have br —• bs for all r < s. Since B is finite this
chain eventually repeats, i.e. there are r < s with br = bs — c (say). Then
b —• c —> c, as required.

(b) If 4> captures goodness, then applying (a) to F = F(0), we have B lhu 0,
so that A lhw 0, which need not be so.
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B.14 Chapter 14

14.1 An instance of (*3) gives

and the rule (N) on (*1) gives

hence the required result follows by (MP).

14.2 (a) We show first that the assignment a(-) is a morphism.
For each m, n G N we have

m —• n => n = m + 1

=$. a(n) = next(a(m)) => a(m) —• a(n)

and

m-^ n =>• (3r G N)[n = m + r]
=> (3r G N)[a(n) = nextr(a(m))] => a(m) - ^ a(n)

which shows that a(-) is an unadorned morphism. Also, by construction,
(VaT~*) holds, so that a(-) is a valued morphism.

It remains to check (Rer~).
Thus, consider any m G N and b G A with

a(ra) —• 6 or a(m) ——> b.

Then either

b = next(a(ra)) = a(m + 1) or b = nextr(a(ra)) = a(m H- r)

for some r G N. This produces

n = ra + l or n = m + r

with
m — • n or m ——*• n

and hence
a(n) = b

as required.

(b) The first equivalence is a direct consequence of the zigzag preservation
property. For the second we have
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(c) Consider A = {a}, a singleton set, with the identity function on A.
This gives a structure A with

next(a) = a

and hence

A \\-u

for all formulas 4>. This doesn't hold in A/".

(d) Exactly as in Theorem 14.3.

14.3 (a) Note first that if r = i < m then

next(/(r)) = next(ai) = ai+1 = f(r + 1)

and if r = m + kn + j where 0 < j < n then

next(/(r)) = next(6j) = bi+l = f(r + 1)

so that
next(/(r)) = / ( r + l)

for all r G N. The required result now follows by induction.

(b) The result of (a) shows that / is a morphism. Consider any r £ N and
y £ A such that

f(r) —> V or f(r) -^U y.

We need to produce some s G N such that /(s) = y and

r — • 5 or r —̂U s.

respectively. To do this simply consider the various possibilities as follows.

(1) r < m , y — di (some i)

(2) r < m , y = bj (some j)
(3) r > m , y = di (some z)
(4) r > m , y = bj (some j)

For instance, if
f(r) —> j /

and (3) holds, then we must have y = dm (i = m) and r = m + fcn + n - 1 for
some A:. We then take s = m + (k + l)n. Similarly, if (2) holds, then we set
5 = 777, + j .

(c) Suppose first that M \\-u <f>. Consider any spoon A and valuation a on
A. Consider also the p-morphism
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constructed above, and let v be the valuation on M given by

m G v{P) & f(m) G a(P)

(for all variables P). Then, by construction, / is a zigzag morphism. But
(AT, i/, r) Ih (/) for all r G N, hence (A, a, /(r)) Ih (/) so that (A, a) IP <fi. Since
a is arbitrary, this shows that A lhu (j>.

Conversely, suppose that -i[AT lhu (/>], so there is some valuation is on Af
and r G N with

(A/>,r) Ih -•</>.

By replacing ->0 by <•>->(/> or Q)T^(j) we may assume that r = 0. Now take the
modified valuation fj, with

(AT,/x,O) Ih -.0.

Consider the (m, n)-spoon ^l with the canonical p-morphism / . The choice of
/i allows us to define a valuation a on A by

/(r) € a(F) «*• r G

(for all r G N and variables P from (/)). But then / is a zigzag morphism

for this set of variables, so that (̂ 4, a,/(0)) Ih -»0 and hence ->[v4 lhu 0] as
required.

14.4 (a) By (*1) we have [?]2X C [«]X. By (*2) we have

so that

and hence (*3) gives [_*]X C [»]2X, as required.

(b) Suppose \j] and \j] are both S-companions of Q . By (*1) applied to
[i] we have

D]x - • HA" = A
so that

EKCOx- DC0A-) = A
and hence (*3) and (*1) applied to [j] give

U]x c [i] D]x c

Similarly, [i]X C [j]X, so that [i] = [i].

(c) These follow by the monotone and fl-preserving properties of Q .
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(d) Let y be the set of all Y C X with DY = Y. Note that 0 e y.
Consider Y = \jy. For each Z e y we have Z C y , so that Z = D Z C £>y,
and hence y = U ^ C £>y. This shows that Y ey.

(e) A simple calculation shows that [•] is a box operation. Also

which gives axioms (*1,2).
For axiom (*3) consider

Y =

Then

Ynx c (x^ [jx)nx c

By construction we have DY = y, and hence

£>(ynX) = D y n D l = Ynxn

so that, (since Y n X C X), we have

F n l c

which gives

Y C (X

as required.

(f) A simple induction shows that

for all a eOrd. For some sufficiently large a we have Da+1X = DaX, then,
with oo = a, we have

DPX = D°°X

for all (3 > oo, so that D°°X = [?]X.

(g) Suppose that Q is obtained from the transition relation —•. For each
r < LU let

f There is some sequence
x -<r a mean Jf There is

\ a = a0 —

We then find that

a e D r ^ & (Vz ̂ r a)[x G X).

Also

D n • • • n •"*
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so that

aeD"X <* (Vr <uj)(\/x^ra)[xeX] & (\/x -<*a)[x G X]

which gives the required result.

14.5 (a) Suppose that A models

H <>P - <•> HP

and, for aGA, let
X = {x G A | a - % x}.

We wish to show that

(3x G X)(\/y G X)[x —> y => x = y].

If this doesn't hold then, modifying the argument of Solution to 5.8(b), there
is a partition Y, Z of X with

^z] and (Vz € Z)(3y G r ) [

Consider any valuation on A such that for each x G X

x \\- P & x eY , x Ih n P <^ a; G Z.

Then
y Ih < > - P , * Ih <>P

for each y G Y and z G Z, so that

I Ih (P - O - . P ) , Z Ih (-.P - . <>P)

for each x E X. Since — • is reflexive (and hence (f> —• <(̂ >0 holds in ^ ) this
gives

x Ih < > P A <>- .P

for all x G X, and hence

ail- HOP A HO-P

which is the required contradiction.
The converse is easy.

(b) If A = (A, —•) is reflexive and transitive then —• and —̂-> agree and
the formula considered reduces to the McKinsey formula. However, Exercise
5.8 applies to all (not necessarily reflexive) transitive structures.
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B.15 Chapter 15

15.1 (a) The rule (EN) gives

h

and hence

follows immediately.

(b) Consider any characteristic valued model (A, a) for S, and let (B, /3)
be the structure as constructed in section 15.3. It suffices to show that

(B,/?,6) Ih

for then (£, /?) models S.
To this end suppose

b Ih

Then
b Ih S(0) and hence a Ih

for all a € A. In particular
a ih

for all a € -A, so that, since (̂ 4, a) models S, we have a Ih 0. This gives

6 Ih U<t>

as required.

(c) Exactly as in Lemma 15.5.

(d) No. Indeed, with

we see that S is just K, which is canonical.

15.2 (a) (i) The displayed formula is an instance of a tautology,
(ii) Since i/> —> <j> is a tautology, this follows by (EN).
(iii) Set £ := EH^ in (i) and use (ii).
(iv) By (iii), (EN), and K.
(v) By (iv).

(b) Using (EN) on (v) we have

hK D ^ D^WO and hence hs

which gives the two required results.
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15.3 (a) By the previous Exercise we have

hKG T(0) , h-KG 4(0).

The second of these gives

Also, an application of (EN) to Grz(0) gives

so that
h K G

This shows that KHT < KG.
The converse, KG < KHT, is immediate.

(b) Consider any characteristic valued model (̂ 4, a) of KH and let (#, /?)
be the rooted structure as constructed in Section 15.3. It suffices to show that

b Ih

for then (B,p) models KH.
To this end suppose that

b \[

Then A Ih U(</>) and in particular

for all a G A Since (*4, a) models KH, this gives a Ih O 0 , for all a, and in
particular a Ih Q 2 0 . But this gives

so that, using U(0), we have a Ih 0, and hence 6 Ih Q</>, as required.

(c) As usual, consider any characteristic model (A, a) of KG. Let (B, /?) be
the rooted structure as constructed in Section 15.3 but modified to make the
root b reflexive. (This means that equivalence (15.6) is no longer automatic.)
It suffices to show that

b Ih Grz((/>).

To this end, suppose thau

b Ih DU(0).

Then
b Ih U(</>) and a Ih
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for all a € A. Since (A, a) models KG, the second of these gives

a Ih </> , a Ih D 0

for all a G A Thus, remembering that

b —> x <£• x = & or x G i

we have

Also,
a

for all a 6 A, so that

Since b Ih U(0), this gives b Ih </>, as required to complete the argument.

(d) Let 4> := [ ] P - ^ P . We know that HKG 0, so it suffices to produce a
non-reflexive structure which models KH.

Let J\f = (N,—•) where

m —> n <£> n < va.

This is irreflexive. Consider any valuation on M and m G N with

m Ih

We require that m Ih []]</>.
If this doesn't hold then there is some n < m with n Ih -i</>. We take the

least such n and derive a contradiction.
Since n < m we have n Ih U(0) so that

n Ih i D ( 0 -

(otherwise n Ih 0). This gives us some I < k < n with

Jfc Ih <pA <>-.</> , / Ih -i<£

which contradicts the minimality of n.

B.16 Chapter 16

16.1 For each pair of formulas <j> and ip, the axioms 4, K, and T give

nv
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and hence a tautology gives hs4 (*).

16.2 (a) R(z, j , k, I) is an instance of S(i,j, k, I).

(b) Using the T axiom, the given comparisons ensure that for all formulas
0,0, ip we have

n
so that

and hence, eventually

hKT S ^ ^ ^ O - ^ S ^ j , * , / ) -

(c) Let ^ be a finite model of R(iJ,kJ). Then, since • is deflationary,
for each X C A we have a descending chain

X

which (since A is finite) must eventually stabilize. Observe that we have

Consider any r G N with

Then

in particular

so that

Thus, by induction

as required.

(d) This follows from Exercise 10.3.

(e) Using the structural property for K(i, j , k, /, 1, 2) we need to show that
for each a,b,c € N with

i , 2

c
* , 2a — • o —
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there is some d 6 N with

i j k i 3 L

a — • a — • c , a — • x —> b — • x

(for each i G N ) . Here the affix on the arrows indicates the number of steps.
For x,yG N we have

x ——> y O x < y + r

so we have
a<b + l , b < c + 2.

Since 2 < j we may set
d = b + j - l .

Then , since l + l<i + j , w e have

so that
a —%—+ d,

and, since j < A:, we have

so that
c/ — • c.

Finally
d -?-> x => d < x + j => b < x + l - > 6 —• x

as required.

(f) All finite models of R(i, j , A:, /) are transitive, but S(z, j , fc, /) has a non-
transitive infinite model.

B.17 Chapter 17

17.1 (a)(i) By induction we find that [ D r + 1 -L ] = {0, • • • ,r}.

(iii, iv) The two computations of similar.

[DOD1 [DODi]
= DO« = D-D0
= DOM = D-W
= • - • • { I , - ...oo} = D{i,..,oo}
= D{l.-",w} = Roo}
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(v) For all 0 we have

0 G [ D#] and oo G [ • # ] & UJ G [0]

so that
f A if a; G [0]

[Z(*)l =
[ -n{00} liui [0].

(vi) Consider U = [0]. If N C U or u £ U then Q ^ Q D 2 ^ , so that

[4(0)] = A

Otherwise we have

for some n G N, so that
[4(0)] = ^{oo}.

(b) (i)A and N U {u;} (ii)-.{0, oo} (iii)0

(c) Let Ur = • % so that

With this family ZY we have (JU = N, so that • U ^ = Nu{a;}, whereas
\Z\UQU, so that

17.2 No. Suppose that the finite valued structure (,4, a) models KY. For each
valuation \x on A there is a substitution P i-> /x(P) such that

(A,ti) H-v <t> & (A, a) IP ^

holds for all formulas 4>. Since Y(<t>Y = Y{(j^) this means that

(A,a) \r Y(<p) , ( A a ) r r ( f f , (A,») U-V Y(</>)

hold so that A \\~u Y(<p). Thus A models KY and hence also models KZ.

17.3 (a) Consider any temporal structure A = (A, —̂ ->, —̂->) (so that —^, ̂ ^
are converse transitive relations). Suppose that A models M+. Then, by
Exercise 5.8, for each a G A there is some b G A with a —^ b and such that

b - ^ x => x = b

(for all x € A). Take such a 6 G A. The first part of the property, this time
applied to 6, gives some c with b -^> c, and hence b -^ b. But now we have
an infinite chain
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which, by Theorem 5.7, obstructs A from modelling L_.

(b)(i) M is transitive and well founded in the (—)-direction.

(ii) For each I C N and a € A we have

a e [+] <->£ & (Vy > a)(3z > y)[x e X].

In particular, if [+] <+>X is non-empty then X can not have a maximum mem-
ber, and so X is infinite. But then the right hand condition is satisfied by any
a e N .

(iii) Let X be the family of finite/cofinite subsets of N. Modifying the
previous argument we see that

X finite =>
X cofinite => [+]-X" = cofinite.

Thus X is closed under the boolean operations and the box operation [+].
This shows that \4>\u G X for all formulas (/>. Finally, with X = [</>]„, one of
X, -*X is finite and the other is cofinite so, by (ii), one of

is 0 and the other is N. Thus

and hence [M (</>)] u = N.

(c) If S is Kripke-complete then, by (a), we have hs ±. This is prevented
by the existence of at least one valued model.
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