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14.1 Introduction

We consider monadic second order logic (MSO) and the modal p-calculus (L)
over transition systems (Kripke structures). It is well known that every class
of transition systems which is definable by a sentence of L, is definable by a
sentence of MSO as well. It will be shown that the converse is also true for an
important fragment of MSO: every class of transition systems which is MSO-
definable and which is closed under bisimulation — i.e., the sentence does not
distinguish between bisimilar models — is also L,-definable. Hence we obtain the
following expressive completeness result: the bisimulation invariant fragment of
MSO and L, are equivalent. The result was proved by David Janin and Igor
Walukiewicz. Our presentation is based on their article [91]. The main step is the
development of automata-based characterizations of L, over arbitrary transition
systems and of MSO over transition trees (see also Chapter 16). It turns out that
there is a general notion of automaton subsuming both characterizations, so we
obtain a common ground to compare these two logics. Moreover we need the
notion of the w-unravelling for a transition system, on the one hand to obtain
a bisimilar transition tree and on the other hand to increase the possibilities of
choosing successors.

We start with a section introducing the notions of transition systems and
transition trees, bisimulations and the w-unravelling. In Section 14.3 we repeat
the definitions of MSO and L,,. In Section 14.4 we develop a general notion of
automaton and acceptance conditions in terms of games to obtain the charac-
terizations of the two logics. In the last section we will prove the main result
mentioned above.

14.2 Preliminary Definitions

Let Prop = {p,p’,... } U{L, T} be a set of unary predicate symbols (proposi-
tional letters) and Rel = {r,7’,...} a set of binary predicate symbols (letters for
relations). We consider a signature containing only symbols from Prop and Rel.
Let Var = {X,Y, ...} be a countable set of variables.

Definition 14.1. Let S™ be a non-empty set of states and st an element of
SM_ For each r € Rel let ™ a binary relation on S™ and for each p € Prop
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M

let pM C SM a subset of SM. A transition system M with source sr™ —
transition system for short — is the tuple

(SM,er,{rM |7 € Rel}, {p™ | p € Prop}).
For every r € Rel and state s € SM let
sccM(s) == {s" € SM | (s,s") e r™}

be the set of r-successors of s.

A transition system M is called a transition tree if for every state s € SM
there is a unique path to the root of the tree (alias the source of the system),
i.e., a unique finite sequence sq, ..., s, in SM such that s = st™, s, = s and
for every i € {0,...,n — 1} we have s;41 € scc’!(s;) for exactly one 7; € Rel.

Definition 14.2. Two transition systems M and A are bisimilar — denoted
by M ~ N — if there is a bisimulation relation R C SM x SV such that for
every (s,t) € R, p € Prop and r € Rel:
° (er,er) € R,
e s satisfies p in M iff ¢ satisfies p in NV, ie., s € pM <= t € p"V holds,
o “Zig”: for every r-successor s’ of s in M there exists a r-successor ¢’ of ¢ in
N such that (s',t') € R,
e “Zag”: for every r-successor t’ of ¢t in A/ there exists a r-successor s’ of s in
M such that (s',t') € R.

Bisimulations are also known as zigzagrelations. For an example of a bisimulation
see Fig. 14.1.

Fig. 14.1. Two bisimilar transition systems M and N.

Let C be a class of transition systems. We say C is bisimulation closed if
for all transition systems M and A the following holds:

MeCAN~M=—N€cC(C.
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Ezercise 14.1. Show that ~ is an equivalence relation on the class of all transition
systems.

Definition 14.3. Let M be a transition system and s € S™. An w-path to s
is a finite sequence

So(al, 1, 51)(a2, 2, 82) cee (anﬂ“m Sn)a

where s = er, Sp, = S, a; € w and each s;11 is a rs-successor of s;, i.e.,
si+1 € scc}!(s;) holds for every i € {0,...,n — 1}. The w-unravelling M of
M is the transition system defined as follows:

o S™ is the set of the w-paths to the elements of SM,
e the sources are identical: er = stM,

o for u,v € SM and r € Rel we set (u,v) € rM M iff v is a one-term extension
of u, i.e., there are a € w and s € S™M such that v = u(a,r,s),

M

e for v € SM and p € Prop we set v € pM iff either v = st™ and st™M € pM

or v = u(a,r,s) for some u € SM, a € w, r € Rel such that s € pM

For an example of an w-unravelling see Fig. 14.2.

Ezercise 14.2. Let M be a transition system. Show that:

(1) The w-unravelling M is always unique and a transition tree,
(2) M and M are bisimilar.
Hint: Consider the following relation R C S™M x SM:

(s,t) € R:<=t is an w-path to s.

The main property of the w-unravelling for our purpose is, that we always
have enough possibilities to choose a different r-successor for finitely many 7-
successors of an element in M. In other words: Let ¢t be an r-successor of s in
M and let u be an w-path to s. Then there are infinitely many r-successors of
u in M which are bisimilar to ¢.

Definition 14.4. Let M and N be two transition systems. M is an extension
of N — denoted by M = N — if there is a partial function h : SM — SV such
that for every s € SM, r € Rel and p € Prop:

e the source in M is mapped to the source in N: h(sr ) = er
e s satisfies p in M iff h(s) satisfies p in N: s € pM <= h(s) € pN
e s’ is a r-successor of s in M if and only if h(s") is a r-successor of h(s) in

Nt hsecM(s)] = sec (h(s)).

Exercise 14.3. Show that if M is an extension of A/ then M is bisimilar to N,
so the notion of bisimulation is more general than the notion of extension.
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F/i\g. 14.2. A transition system M with source sg = sr
M (we suppressed the labelling of the nodes). Notice that in fact every node has
infinitely many sons.

M and a part of its w-unravelling

In fact we have:

Theorem 14.5 (Castellani 1987). Two transition systems My and My are
bisimilar iff there is a transition system N such that My = N and My = N.

The proof can be found in [27]. Notice that one direction is the statement of
the last exercise. N can be seen as quotient of M; and My under bisimulation
relation, i.e., the minimal representative of the equivalence class [M].~

In the countable case we obtain:

Ezercise 14.4. Let M and N be transition systems such that S™ and SV are
countable. Show that:

e M is an extension of M,
e If M and N are bisimilar then M and A are isomorphic.
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14.3 Monadic Second Order Logic and the Modal
p-Calculus

These two logics will be interpreted over transition systems. There are several
ways to define MSO over transition systems, for example by using two types
of variables (first-order and second-order variables) or by introducing a new
predicate sing(X) for singleton sets. We use the following definition:

Definition 14.6. The signature of monadic second order logic (MSO) over
transition systems contains unary predicate symbols from Prop, binary predicate
symbols from Rel, the constant symbol sr and variables from Var. Formulae of
MSO are defined inductively by the following grammar. Let p € Prop, r € Rel
and X,Y € Var:

sr(X),
p(X),

r(X,Y),

X CY,

= for any formula ¢,

@ V¢ for any formulae ¢ and 1,
3X.p(X) for any formula .

Other connectives, such as the conjunction A, the implication = and the
universal quantification V are defined as abbreviations within this logic as usual.
Furthermore we define the equality by X =Y iff X CY AY C X. A sentence
is a formula without free variables. A formula resp. sentence of MSO is called a
MSO-formula resp. MSO-sentence.

Note that 'monadic’ refers to the fact that the only second-order quantifi-
cation that is allowed is over monadic, i.e., unary predicates. Binary predicate
symbols may occur in MSO-formulae, but only the unary ones may be quantified
over.

For a given transition system M and an assignment 3 : Var — ,@(SM) the
satisfaction relation |= is defined inductively by:

(M, B) k= sr(X) iff 4(X) = {sr™},

(M, B) k= p(X) iff B(X) € p™,

M, B) Er(X,Y) iff there are s,t € S™ such that 3(X) = {s},
B(Y) = {t} and (s,t) € r™,

M, B)EXCY iff B(X) € B(Y),

(M, B) E eV iff (M, B) ¢ or (M,B) =,

(M, B) =~ iff not (M, B) = ¢,

(M, B8) E IX.0o(X) iff there is a T C S™ such that

M, BIX :=T]) F ¢(X),
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where B[X := T] denotes the assignment such that S[X := T](X) = T and
BIX :=T|(Y)=p6(Y) for Y # X.

For a MSO-sentence ¢ we write M |= ¢ if (M, ) |= ¢ is true for an arbitrary
assignment. A MSO-sentence ¢ defines a class of transition systems by

CM39(p) ;= { M | M is a transition system and M = ¢ }.

Let C be a class of transition systems. C is MSO-definable if there is a MSO-
sentence ¢ defining the class, i.e., C = CM59(p) holds.

Remark 14.7. Not all MSO-definable classes of transition systems are bisimula-
tion closed. Consider for example the MSO-sentence

¢ :=3X3IY.(st(X) Ar(X,Y)AVZ.(r(X,2) =Y = Z)).

The sentence ¢ states that there is exactly one r-successor of the source. The class
CMSO () cannot be bisimulation closed because a bisimulation relation cannot
fix any number of r-successors, i.e., if there is a r-successor in one transition
system then there is one in all bisimilar systems, but there could be arbitrary
many.

In the following we repeat the definition of the u-calculus (cf. Chapter 10).

Definition 14.8. The signature of the modal p-calculus L, over transition
systems contains only unary predicate symbols from Prop, binary predicate sym-
bols from Rel and variables from Var. Formulae are defined inductively by the
following grammar. Let p € Prop, r € Rel and X € Var:

X
b,
- for any formula ¢,

@ V ¢ for any formulae ¢ and 1,

(ryp for any formula ¢,

uX.p(X) for any formula ¢(X) where X occurs only positively, i.e., under
an even number of negations.

)

The dual of the modality (r) is denoted by [r] and defined by [r]p := —(r)—¢p.
A formula resp. sentence of L, is called a L,-formula resp. L,-sentence. For a
given transition system M and an assignment 3 : Var — ,@(SM) we define
inductively the set ||<,0||é‘/l in which the L,,-formula ¢ is true:

IX15* = B(X),
M
Ipl5* = p™,
I=ellg* = $™ — Nl

lo v I3 = llelf* U w47,
[r)ellg" = {s € 8™ [sec(s) N 1ol }* # 0},

X (N5 = (T < M [ NeX) st e S T -
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Notice that we already used the Knaster-Tarski Theorem in the definition of
|X (X)) (cf. Theorem 20.4 in Chapter 20): due to the restriction that X may
only occur positively in ¢(X), the operation T' — ||¢(X)||%X::T} is monotone
with respect to subset inclusion and the (existing) least fixed point of this map
is exactly ||pX.o(X )||/ﬁ\’t Monotone maps also have greatest fixed points. This
is denoted by vX.p(X) and defined as ~pX.—p[X := - X].

For a L,-sentence ¢ we write (M, s) = ¢ if s € ||<,0||g‘/l holds for an arbitrary
assignment. A L,-sentence ¢ defines a class C™# (i) of transition systems by

Cl(p) == {M | M is a transition system and (M, st™) =@ .

Let C be a class of transition systems. C is L,,-definable if there is a L,,-sentence
¢ defining the class, i.e., C = C () holds.

As opposed to the situation of MSO we have:
Proposition 14.9. Every L, -definable class is bisimulation closed.

Proof. Let M and N be two transition systems and let R be a bisimulation
relation between M and N. It is easy to see that for any L,-sentence ¢ and for
all s € SM, t € SN with (s,t) € R the following holds:

s € el <=t e llellfl,

where 3* is an assignment for A/ derived from the assignment 3 for M. Because
we have (er, stV ) € R it follows:

(M,st™M) E o AN ~ M = (N,stV) 0.
Hence Cl# () is bisimulation closed. O

Remark 14.10. We consider only definability by sentences. For MSO it makes no
difference because the quantification is available. But in the case of the p-calculus
it is a proper restriction. To show this we define for an arbitrary L, -formula ¢:

L

C:"(p) == { M | M is a transition system and

stM e ||<p||g/l for all assignments 3 }.

A class C of transition systems is called L, -formula-definable if there is a L,-
formula ¢ defining the class. There are L,-formula-definable classes which are
not closed under bisimulation. Consider for example the following L,-formula
where r € Rel:

w:==((NX A {r)-X).
L

Let C := Cy"(¢). For a transition system M and an arbitrary assignment [
we have st™ € [o|l5 iff either the set 5(X) or the complement of (X) does

not contain any r-successor of sr'™, i.e., for all M in C we have that either
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sceM (er) N B(X) is empty or scc (er) is a subset of B(X) for every as-
signment B(X). In particular we obtain for the special case 5(X) := {s} with
s € SM that there is at most one s € SM such that s € sccM (sr™) for every
M € C. But there are transition systems without this property although they

are bisimilar to M, so C is not bisimulation closed (cf. Remark 14.7).
One direction of the expressive completeness result is the following;:
Proposition 14.11. Every L, -definable class is MSO-definable as well.

Proof. For every L,,-formula ¢ there is a MSO-formula ¢*(X') where the variable
X does not occur in ¢ and such that for every transition system M and every
assignment 3 with 3(X) = {s} for some s € SM:

(M, B) E ¢*(X) = s € |oll5".
For that we define recursively:

e For p =Y let o*(X) =X CY,

For o =plet ¢*(X):=3Y.(p(Y) AN X CY),

For ¢ = =) let ¢*(X) := ~4*(X),

For o =9V x let *(X) := " (X) V x* (X)),

For ¢ = (r)y let ¢*(X) := 3Y.(r(X,Y) A¢*(Y)) where Y does not occur in
¥,

e For o = puY.(Y) let *(X) be a pure second order version of the statement

VY. (Vz(z €¢*(Y) —2€Y) — X CY),
where z is an additional first order variable.

It is easy to check that ¢* satisfies the property above. We obtain for any as-
signment (3:

(M, sr™M) = <= st™M € [g||}!
= (M, BIX = {sr™}]) | 9" (X)
A\

= (M, B) E IX.(sr(X) A p*(X)).
For an arbitrary L,-sentence ¢ the formula ¢ := 3X.(sr(X) A p*(X)) is a MSO-
sentence. Hence it follows C%= () = CMSO (). O

14.4 p-Automata and pu-Games

Definition 14.12. Let U = {p1,...,pn} be a finite set of propositional letters
and Sent(U) a set of sentences of the first order logic (possibly with equality
predicate) over the signature consisting of the unary predicates {p1,...,pn}. A
marking of a set T is a function m : U — P (T).
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In the sequel we consider structures of the form (T,{m(p) |peU}), ie., a
structure with carrier T where each predicate p € U is interpreted as m(p). If a
sentence ¢ € Sent () is satisfied in this structure we write as usual

(T:{m(p) [peU}) |= e

In our situation we fix a transition system M. Let @ be a finite set of states
(distinct from the ones of SM) and let ¥z C Rel be a finite set of letters for
relations. Then we let U := X X Q. So each predicate p € U is of the form
p=(r,q) for r € ¥p and ¢ € Q. We fix a state s € S™ and consider the set T
of the r-successors of s for all r € Y.

Ezample 14.13. Let Q := {q1,¢2} and X := {r}. Let s € S™ and let m(r, q1)
and m(r, g2) be sets of r-successors of s. In the structure A’ with carrier scc(s)
the predicate p; will be interpreted as m(r, ¢1) and p2 as m(r, g2). We consider
the first order formula ¢ := 3z1, z2.( A\_y o 2i(®0) AVY- Vg 5 pi(y)). Then we

have:
NEe<= m(r,q)#0Am(r,q) #0Am(r,q) Um(r,q) = sccﬁw(s).

So ¢ is true in N iff m(r,q;) and m(r,¢2) forms a partition of the set of r-
successors of s into two non-empty (but not necessarily disjunct) sets.

We are now ready to define the notion of p-automata:

Definition 14.14. Let @ be a finite set of states and ¢ € ) an initial state.
Let X'p C Prop be a finite set of unary predicate symbols, X'z C Rel a finite set
of binary predicate symbols and § : @ x @(Zp) — Sent(Xg x Q) a transition
function. Finally let {2 : Q — w be a parity function defining the acceptance
condition. Then we call the tuple

(Q. Xp, YR, q1,0,12)
an p-automaton A.

In fact this is the definition of an alternating parity automaton. Observe
that the p-automaton has two alphabets X'p and X', the first is for checking
properties of states and the second is for checking the labels of taken transitions.

We will define the acceptance of arbitrary transition systems by the u-
automaton in terms of games. But we introduce first some abbreviations: for
a given transition system M and a state s € S™M let

LM(s):={peXp|M,s)Ep}={peProp|secp™}nsp
be the set of all propositional letters p in X'p such that s satisfies p in M and

SCCM(s) := U sceM(s)

reXp

the set of all r-successors of s for r € XYg.
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Definition 14.15. Let M be a transition system and let A be a py-automaton.
We consider the following p-game G(M, A):

The initial position is (sg,q0) = (st™,q1). If the current position is (s;, ¢;)

then Player 0 is to move. Player 0 chooses a marking m;, of SCCM (si) — ie.,
a function m;y1 : Yp X Q — ,@(SCCM (sl)) — such that:

e for every r € X' and every g € @ the elements of m;41(r, q) are r-successors
of Siy

e the structure N := (SCC/Vl (i), {mit1(r,q) | r € ¥r,q € Q}) is a model of
the first order sentence &(q;, L (s;)):

N = 6(qi, LM (s)).

If the current position is a marking m; then Player 1 is to move and he chooses
ri € X, q¢i € Q and a state s; € m;(r;,¢;). The pair (s;,¢;) becomes the next
position.

The criterion for winning the p-game is as follows: one player wins if the other
cannot make a move. Otherwise the play is infinite and we obtain the sequence

(SrMaQI)amlv (Slaq1)7m27 e

Let m = q1q1g2 . .. be the sequence of played states. Because of the finiteness of
@ and the pigeonhole principle there is a j € w such that j appears infinitely
often in the sequence £2(q1), £2(q1), ... Let minInf(£2(x)) be the smallest number
with this property. Then Player 0 wins the u-game iff min Inf(§2(7)) is even. So
G(M, A) is in fact a sort of a parity game.

The transition system M is accepted by the p-automaton A if there is
a winning strategy fo for Player 0 in the u-game G(M, A). The class

L(A) := { M| M is a transition system accepted by A }
is called the language recognized by .A.

We define for every n € w the formula diff of first order logic as follows:

diff(x1,...,20) =\ @ # .

1<i<j<n

The formula “diff” states that the values of x1,...,x, are pairwise different.

The main tool for our purpose is the following correspondence of py-automata
and formulae of L, and MSO respectively which was proved by Janin and
Walukiewicz.



14 Expressive Power of MSO and L, 249

Theorem 14.16.

(1) A class C of transition systems is L,-definable iff C = L(A) for a p-
automaton A = (Q, Xp, X'r,q1, 0, 2) such that Sent(Xr x Q) contains only
disjunctions of sentences of the form:

El:z:l,...,xm.( /\ Dk, (T3) A Y. \/ pki(y))7

1<i<m 1<i<m

where pi;, € X x Q forie{l,...,m};

(2) A class C of transition systems is L,-formula-definable iff C = L(A)
for a p-automaton A(Q,Xp,Xr,q,0,2) such that Sent(Xr x Q) contains
only disjunctions of formulae of the form.:

3ot wm (N pr(@) AVYX (),

1<i<m

where px, € Xrx Q forie{l,...,m} and x(y) is a disjunction of conjunc-
tions of formulae of the form p(y) for p € X¥r x Q;

(3) A class C of transition trees is MSO-definable iff C = L(A) for a p-
automaton A(Q, Xp, X'r, q1, 9, 2) such that Sent(Xr X Q) contains only dis-
junctions of formulae of the form:

Elxl,...,zm.( /\ i, (i) ANdiff (21, ... 2m) A

1<i<m

Vy.(diff(y, Tlyeeny Tm) — X(y))),

where px, € Xrx Q fori e {l,...,m} and x(y) is a disjunction of conjunc-
tions of formulae of the form p(y) for p € Xr x Q.

In all three cases empty disjunctions are allowed, i.e., the set Sent(Xr x Q)
may contain the sentence ¢ = 1 (since we have \/ () = L).

In fact it can be shown that, if the p-automaton A has the alphabets Xp
and Y then the corresponding formula which defines the class C is also in
this language, i.e., only unary and binary predicate symbols of Y'p and Xg
respectively occur in the formula. The converse also holds: if C is defined by a
formula ¢ such that the set of unary predicate symbols in ¢ is Xp and its set
of binary predicate symbols is X'r then the corresponding p-automata may be
assumed to have the same alphabets X'p and Xp.

Item (1) is a reformulation of a result in [90] and the proof of item (2) can
be found in [89]. For item (3) see Lemma 16.23 in Chapter 16.

Since most readers will not be familiar with y-automata and the games played
on them and since their transition function is unusual we will give an example
here.

Ezxample 14.17. We consider the L,-formula ¢ := (r*)p which is equivalent to
uX.(pV (r)X). So we have (M, s) = ¢ iff there is a (possibly empty) r-path
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starting from s to a state in M where p holds. Let Xp := {p}, X'r := {r} and
Q :={q1,q2}. We define the p-automaton

A= (Q, Xp, YR, q1, 9, Q) )

where the parity function is defined as £2(q1) = 1, £2(¢2) = 0 and the transition
function as

5((1 P) — E|£L’1, z2-(/\i:1,2 pz(gjz) A Vy. Vi:172 pi(y)) if q9=qQ and P = ®a
o Vy.L Vv 3x. (pg(:z:) A Vy.pg(y)) otherwise.

Notice that since we have A = T and \/§ = L the sentence

a1, o /\ pi(zi) A Vy. \/ pi(y)) (14.1)

1<i<k 1<i<k

is equivalent to Vy.L for k = 0. Hence the formulae §(q, P) are disjunctions of
sentences of the form (14.1) and therefore as stated in Theorem 14.16(1).

Let M be an arbitrary transition system. We consider the p-game G :=
G(M, A). Notice that the game always starts with the position (sr™, ¢1). If the
current position in G is (s, ¢;) for j = 1,2 and s € S™ then a move of Player 0 is
a marking m : ¥ x Q — & (sccM(s)). This move is legal if the structure with
carrier sccM(s) is a model of the formula §(q;, L™ (s)), where the predicate p;

is interpreted as the set m(r, ¢;) for i = 1,2.

Claim. Assume that the current position in G is (s,gz2). Then Player 0 has a
strategy to win.

Proof (of Claim). Player 0 plays the marking m defined as m(r,q;) = 0 and
m(r, q2) = scc(s). We have to check that m is indeed a legal move and that
this move leads Player 0 toward winning the game.

Case 1. There is no r-successor of s in M. Then the structure with carrier 0 is
a model of Vy. L, hence the move is legal. Since both m(r,q1) and m(r,q2) are
empty Player 1 cannot respond with any position and looses the game.

Case 2. The set sccM(s) is non-empty. Since py is interpreted as m(r,qs) =

sccM(s) we have

(SCC?A(S), {m(r, Q1)v m(r, qQ)}) ': Jz. (pQ(z) A Vy.pz(y)),

so the move is legal as well. Since m(r, q1) is empty Player 1 can only respond
with a position (¢,¢2) where ¢ is a r-successor of s. To this position we can
apply the same strategy again. If the resulting play is infinite then only ¢o is
encountered infinitely often. So we have min Inf(£2(7)) = 0 and therefore Player
0 wins the game. O(Claim)

Now we prove that Ct(¢) = L(A).

(C) Let M be a transition system with (M,er) E ¢, i.e., there is a se-
quence so = st™ s1,... 5, with 5,41 € sccM(s;) for i < n such that (M, s,)
p. We may assume that (M, s;) = p for i <n.
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If the current position is (s;,q1) with ¢ < n then Player 0 plays the mark-
ing m;;1 defined by mi1(r,q1) = {six1} and my1(r,q2) = sccM(s;). Since

LM(s;) = () we have

(scct(s:), {mis (7, q1)y Mt (1, g2)}) | (a1, 0),

so the move is legal. Then Player 1 must respond with the position (s;+1,41),
since otherwise he would loose the game by the claim above.

So eventually the position (s, ¢1) is reached. Player 0 then plays the marking
with my41(r,q1) = 0 and my41(r, g2) = sce(s,). Now we have LM(s,,) = {p}
and the move is legal by

(sce} (sn), {mna1(r, g2), maga (r,q1)}) E 6(ar. {p}).

If Player 1 can make a move at all he can only respond with the position (¢, g2)
for an r-successor t of s,,, so by the claim above he looses the game. This means
that the strategy for Player 0 presented above is a winning strategy in the game
G(M, A) and therefore we obtain M € L(A).

(2) Let M be a transition system with (M,sr™) b . Let (s,q1) be the
current position in the game G. Since we have X'p = {r} the states s; of any
prefix of a play in G form an r-path of M starting in st™. By the assumption we
have (M, s) [~ p and therefore LM (s) = ). Player 0 has to satisfy 6(q1,0) in the
structure with carrier scc!(s), so he must play two non-empty subsets m(r, q1)
and m(r, g2) of scc™(s) such that the union is the whole set (cf. Example 14.13).
Otherwise he would loose the game. If he can make a move at all then let
t € m(r,q1) be an r-successor of s. Player 1 responds with the position (¢, q1).
By the assumption we have (M,t) & p as well, so we can apply the same
strategy again. With this strategy either Player 0 cannot make a move or an
infinite game is played, where only ¢; is encountered infinitely often. Because
2(q1) is odd Player 1 wins the game. So we obtain a winning strategy for Player
1 and therefore we have M ¢ L(A).

14.5 Expressive Completeness

Theorem 14.16 suggest a strong connection between monadic second order logic
and the modal p-calculus. But the basic sentences of MSO are more expressive.
We are for example able to compare the number of r-successors of a state s
with some constant by the use of the existential quantification together with
the formula “diff(x)”. On the other hand we conjecture that the equivalent
p-automaton for a MSO-definable and bisimulation closed class of transition
systems should not use the formula “diff” and hence the class should be also
L,-definable by the last theorem. In this section we will prove this conjecture.
Notice that the considered p-automata are non-deterministic, so the argument
must deal with this fact, i.e., the y-automaton may have only runs using instances
of the formula “diff” but nevertheless the p-automaton accepts a bisimulation
closed class. This means that at last the acceptance of this class does not depend
on the use of instances of the formula “diff” in the particular run.
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Theorem 14.18. Let C be a bisimulation closed class of transition systems,
then

C is MSO-definable <= C 1is L,-definable.
For one direction we need the following lemma:

Lemma 14.19. Let ¢ be a MSO-sentence. Then there is an effectively con-
structible L,,-sentence @ such that for every transition system M:

ME ¢ (M,st™) 3.
Before proving the lemma let us show how it implies the theorem:

Proof (of Theorem 14.18). Let C be a bisimulation closed class of transition
systems.
(<) By Proposition 14.11 every L,,-definable class is MSO-definable as well.
(=) Let ¢ be a MSO-sentence defining the class C. Let M be an arbitrary
transition system. By Exercise 14.2, M and M are bisimilar. Since C is bisimu-
lation closed we obtain M |= ¢ <= M [= ¢. Let @ be the L,-sentence given by
Lemma 14.19, so

ME = ME ¢ (M,stM) £ 5.
In particular we have C = CM59(p) = C({) and so C is L,,-definable. O
It remains to prove the lemma:

Proof (of Lemma 14.19). For a formula ¢ of the form

B R e /\ pr; (1) Adiff (21, ... 2m) A

1<i<m

Vy.(diff(y, Tlyenny L) — X(y))) (14.2)

we define the formula ¥* by substituting “true” for “diff” in ¥:

¥ i=3xy, ... ,mm.( /\ Dr; () /\Vy.x(y)). (14.3)

1<i<m

For a disjunction 0 =y V --- V) let 0% ;=] V-~V 1);.

Let ¢ be a MSO-sentence and let C be the class of transition trees defined
by ¢ (notice that we consider transition trees here). By Theorem 14.16(3) there
is a p-automaton A = (Q, X'p, X'r, q1, 0, 2) such that C = L(.A) and all formulae
of Sent(X'r x Q) have the form as stated in the theorem. In particular for every
q € Q and P C Xp the formula é(g, P) is a disjunction of formulae of the form
given by (14.2). Let 6*(¢, P) := (d(q, P))*. We define the p-automaton A* by

A* = (Qa EPa ERanaé*a Q) .
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Claim. Let M be a transition system. Then M is accepted by A* iff M is
accepted by A.

Before proving the claim let us show how it implies the lemma. By defi-
nition of the function 6* the p-automaton .A* has the required form of The-
orem 14.16(2). Hence there is a L,-sentence ¢ such that L(A*) = C“#(p). By

Exercise 14.2 the w-unravelling M is a transition tree for every transition system
M, hence we obtain by the claim

M eC=L(A) < M e L(A*) =C"(p).
So we have

M ¢ = (M,se™M) = 5.

It remains to prove the claim:

Proof (of Claim). (=) Suppose that M is accepted by A*. We want to show
that M is accepted by A. We consider the p-games G* := G(M, A*) and G :=
g (/T/T ,A). By the assumption Player 0 has a winning strategy fJ in the game G*.
We want to define inductively a winning strategy fy for Player 0 in the game G.
For that we play the games G* and G simultaneously and transfer each move of
Player 1 from G to G*. Then we transfer the suggested move of Player 0 by the

given strategy fg in the game G* back to G. Both games have the initial position
(er, qI). Let

(SrMa qI); m17 (Ul, ql); AR )mTH (Un7 Qn)

be a prefix of a play in the game G according to the induction. Since we have
that w;4+1 is an 7;41-successor of u; for some r;+1 € Yr we may assume that
Uiy1 = u;i(@iv1,7ir1,5i+1) holds for every i < n with a;41 € w and 5,41 € SM.
Consider the corresponding prefix

(SrMa qI)a m}lka (817 Q1), .. am:u (Sn, Qn)

in the game G* where s;41 is an r;yi-successor of s; and the markings m}
are according to the strategy fi. Let my_ ; : Xr x Q — Q(SCCM(Sn)) be the
marking suggested by f§ for the current position (s, ¢, ). We define the marking

Mpt1: Yr x Q — 2(3CCM(u,)) by

Mypt1(r,q) := U { up(a,r,t) | temy, (rq) }

acw

In particular we have

M 0= myr #0. (14.4)
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By definition of the w-unravelling we have m,,+1(r,q) C scc™ (u,,). Moreover it
holds

sn € pM = u,, € pM, (14.5)

in particular LM (s,,) = M (uy,) and therefore

*

5% (g LM (50)) = (3(gnr LM ()"

Next we define abbreviations for the two first order structures which occur in
the rules of the games:

(14.6)

N = (SCCM(sn), {mpi1(r,q) |7 € Zrog € QY)

and

~

N = (SCCM(un),{mn+1(r, q)|r € Xgr,q€ Q}) :
By the fact that my,  is a legal move of Player 0 in the game G* we have
N = 6% (g0, LM (50)). (14.7)

Let ¢* be some satisfied disjunct of 6*(gn, L™ (s,,)) of the form (14.3). We will
show that

N E 9,

where ¢ has the original form given by (14.2). By (14.4) the ‘existential part’
of v is satisfied by the structure N as well. Because of the w-indexing there are
infinitely many elements in m.,1(r,q) corresponding to each single element in
my 1(r,q). Hence we can always choose pairwise different witnesses in N , l.e.,
the formula diff (z1, ..., 2., ) is additionally satisfied.

Next we check that N is a model of Vy.x(y) as well, in particular the re-
striction Vy. (diff(y, z1,...,2m) — Xx(y)) and therefore ¢ is satisfied by N. To

see this let v = uy,(a,r,t) be an arbitrary element of SCCM(un). Then t is an
r-successor of s, and by (14.7) we have N |= x(¢), i.e., N is a model of some ap-
propriate predicates p(t) occurring in x. Since each p is interpreted as m}, (7, q)
for some ¢ € Q it follows that t € m;;,(r,q) and therefore v € my41(r,q) by
the definition of m,41. This means that N is a model of the same predicates
p(v) and therefore a model of y(v).

In summary this means that taking m, 1 is indeed a legal move of Player 0
in the game G. So we define the value of the strategy fy for the current position
by my+1. From this position Player 1 chooses some 1,11 € YR, gn+1 € @ and a
state up4+1 € Mpt1(Tnt1, @ni1) With upp1 = un(a, 141, t). The pair (Un41, gn1)
becomes the next position in the game G. Now we let s,41 := ¢ and continue the
game G* by the move (8,41, ¢nt+1) of Player 1. We arrive at prefixes of plays in
G and G* satisfying our initial assumption.
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It is clear that if Player 1 gets stuck in the game G* then he cannot make
a move in the game G as well. On the other hand by the inductive definition of
the strategy fo Player 0 can always make a move in G. Hence he cannot lose in
a finite number of rounds. For an infinite play the result is the sequence

(SrMa C]I), my, (Ul, (Z1), ey M, (Un, qn)a ..

The corresponding play in G* is infinite as well:

(SrMa qI)a m}lk? (517 Q1)a cee am:u (S’na qn)a B

Let m = qiq1492 . . . be the sequence of the played automaton states, which is the
same for both games. Because the play in G* is according to the winning strategy
1§ the smallest integer appearing infinitely often in the sequence 2(q1)2(q1) - ..
is even. But the parity function (2 is identical for both automata and therefore
the value of minInf(£2(n)) is the same. It follows that Player 0 wins the game
G as well. Hence fj is indeed a winning strategy for Player 0 and M is accepted
by the p-automaton A.

(<) Suppose now that M is accepted by A and let fo be a winning strategy
for Player 0 in the game G. The argument is analogous to the one above with
interchanged roles of the games, i.e., now we want to define inductively a winning
strategy f§ for Player 0 in the game G*. We use the same notations as before.
Let

(SrMa qI)a m}lka (817 Q1), .. am:u (Sn, Qn)

be a prefix of a play in the game G* according to the induction and let

(SrMa qI); m17 (Ul, ql); AR )mTH (Un7 Qn)

be the corresponding prefix in the game G where we have: if s;1; € sccM(s;)
holds for r € X' then w; 11 = u;(a,r, si+1) for some a € w. The markings m; are
played according to the strategy fO'A

Let mpt1: Xr x Q — ,@(SCCM (un)) be the marking suggested by fo. We
define the marking mj,,, : ¥z x Q — & (SCCM(s,)) by

mi 1 (r,q) == {t € SM | 3a € w.(un(a,r,t) € mpsa(r,q)) }.
Again we have m;, ;(r,q) C sccM(s,) by the definition of the w-unravelling.

Since myn41 is a legal move of Player 0 in the game G we have
N & (g I (un)). (14.8)

Let v be some satisfied disjunct of 5(qn, L/‘A/‘(un)). We have to check that m}, 4
is indeed a legal move of Player 0 in the game G*. By (14.6) it suffices to show
that

N E v, (14.9)
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where ¢¥* is the formula defined by (14.3). We may assume that the occurring
predicates are p, = (r},q}) with r; € X'g and ¢; € Q for every i € {1,...,m}.
First we check that

my (15, q;) # 0 for i € {1,...,m}

and therefore

NE3zy, . om N\ pr(@i) (14.10)

1<i<m

By (14.8) it follows that N = 3z1,. ..,z Ni<icm Pk, (xi), in particular N
32;.py, (x;) for every i € {1,...,m}. Hence there is some v € SCC™(u,) such
that v € mp4+1(r}, ¢;). By the definition of successors in M and the fact that
Mn+1(1}, ¢;) contains only ri-successors of u,, in M we have v = un(a, 7}, t) for
some a € w and ¢t € SM. Hence t € m, (], ¢}) by the definition of m}_ ;. Next
we check

N E=Vy.x(y). (14.11)

Let ¢t € sccM(s,) for some r € Yr. We use again the property of the w-
unravelling that there are infinitely many different r-successors of u,, in M cor-
responding to each r-successor of s, in M. Hence there exists an a € w such that
for v = uy(a,r,t) we have N' = diff (v, 21, ..., %y, ). Therefore N = x(v) holds
by (14.8). Since y is monotone in the predicates we obtain N |= x(t). To see this,
notice that x(v) has the form x(v) = \/,, A Pw,w (v) With py . € X X Q. So
we have N = pw,w (v) for some appropriate pairs (w,w’), i.e., v is an element
of Mp41(7, qu,w). We obtain t € m (7, quw,w) by the definition of m_ , and
therefore N = pyy . (t) for the same predicates, i.e., N |= x(t) is true. By (14.10)
and (14.11) and the definition of 1* we have N |= 1*. This proves (14.9).

Taking m., , | is therefore a legal move of Player 0 in the game G*. We define
the value of the strategy f; for the current position by my ,; and arrive at the
prefix

(SrMa qI)a mi, (u17 Q1)v ceey My, (UTM qn)a Mn+1

in the game G and the corresponding prefix

(SrMa qI)a m;a (517 Q1)a e am;km (Sna qn)a m;k1+1

in the game G*. From this position in G* Player 1 chooses some 7,41 € Xg,
fnt1 € Q and a state s,41 € M}, 1 (Tny1, qny1) and the pair (spi1,qni1) be-
comes the next position in G*. By definition of m},,, there is an a € w such
that wp,(a, 41, Snt1) € Mnt1(Tnt1, gn+1). We choose some a,41 € w with this
property and define

Unt1 = Un(Gnt1, Tnt1s Sntl)-
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Then (un+1,¢n+1) is a legal move of Player 1 in the game G and we continue
it by this move. Again we arrive at prefixes of plays in G and G* satisfying our
initial assumptions.

We have to check that f; is indeed a winning strategy for Player O in the
game G*. By the inductive definition of f§ Player 0 can always make a move and
hence he cannot lose in a finite number of rounds. As in the first case the played
automaton states in any infinite play of G and in the corresponding infinite play
of G* are the same and the parity functions of both automata are identical. Since
the play in G is according to the winning strategy fo of Player 0 the value of
min Inf(2(r)) is even. It follows that Player 0 wins the game G* as well. Hence f
is indeed a winning strategy for Player 0 and M is accepted by the py-automaton
A*.

This completes the proof of the Claim and of Lemma 14.19. O

Since the branching time temporal logic CTL* is easily translatable into
monadic second order logic over unwindings of transition systems and formulae
resulting from this translation are bisimulation closed we obtain immediately a
result of Dam shown in [44]:

Corollary 14.20. CTL" is translatable into L,,.



	14.1 Introduction
	14.2 Preliminary Definitions
	14.3 Monadic Second Order Logic and the Modal µ-Calculus
	14.4 µ-Automata and µ-Games
	14.5 Expressive Completeness

