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Abstract

Monotonic modal logics form a generalisation of normal modal logics in which the ad-
ditivity of the diamond modality has been weakened to monotonicity: GpV<Og — &(pVa).
This generalisation means that Kripke structures no longer form an adequate semantics.
Instead monotonic modal logics are interpreted over monotonic neighbourhood structures,
that is, neighbourhood structures where the neighbourhood function is closed under super-
sets. As specific examples of monotonic modal logics we mention Game Logic, Coalition
Logic and the Alternating-Time Temporal Logic. This thesis presents results on mono-
tonic modal logics in a general framework. The topics covered include model constructions
and truth invariance, definability and correspondence theory, the canonical model con-
struction, algebraic duality (for monotonic neighbourhood frames), coalgebraic semantics,
Craig interpolation via superamalgamation, and simulations of monotonic modal logics by
bimodal normal ones. The main contributions are: generalisations of the Sahlqvist corre-
spondence and canonicity theorems, a detailed account of algebraic duality via canonical
extensions, an analogue of the Goldblatt-Thomason theorem on definable frame classes,
results on the relationship between bisimulation and coalgebraic notions of structural
equivalence, Craig interpolation results, and a simulation construction which preserves
descriptiveness of general frames.
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1 Introduction

Monotonic modal logics form a generalisation of normal modal logics in which the additiv-
ity principle, that is, the distribution of the diamond modality over disjunction, has been
weakened to the monotonicity axiom: CpV Oy — (V). Why this axiom is called mono-
tonicity comes out more clearly when we formulate it as a derivation rule: From F ¢ — 9
infer F G — Op.

Classical (or non-normal) modal logics, of which monotonic modal logics are a special
case, are traditionally interpreted over neighbourhood structures. A neighbourhood model is
a triple M = (W, v, V) where W is the set of worlds, V' is a valuation, and v : W — P(P(W))
is a neighbourhood function which associates a set of neighbourhoods with each world. A
modal necessity operator V is interpreted by v as follows: M, w I+ Ve iff V(¢) € v(w), where
V(e) ={x € W | M,z IF ¢}. When there are no restrictions on v, the distributivity axiom
and other principles of normal modal logics will generally not hold in a neighbourhood model.
The class of monotonic (neighbourhood) frames in which v is closed under supersets form the
adequate semantics of monotonic modal logics.

In early history, classical modal logics are always mentioned but hardly used, and they
seem to be studied mainly for their mathematical properties. However, in the past 15 years or
so, applications have been found where the requirement of additivity turns out to be too strong
or hold undesirable consequences. This is, for example, the case in Concurrent Propositional
Dynamic Logic, see Goldblatt [32], and more recently, in Parikh’s Game Logic [53], Pauly’s
Coalition Logic [58] and the Alternating-Time Temporal Logic of Alur et alii [2]. In the latter
three cases, the (coalitional) ability of agents is formalised in languages containing modalities
of the form V. Loosely stated, V¢ has the interpretation “the agent can bring about ¢”.
This is made precise by the semantics which is defined in terms of strategic games, and thus,
in game terms, V expresses that the agent has a strategy to achieve an outcome of the game
where ¢ holds. In general, an agent cannot ensure that the outcome will be one particular
state, as the outcome depends on which strategy the other agents choose; rather the agent
can only ensure that the outcome falls within a certain set of states. Given this intended
interpretation, it should be clear that additivity is not a valid principle. As an example,
suppose that the set of agents is a group of friends who can all choose to go to the cinema
or stay at home. Then an agent A has a strategy to ensure that the outcome is that she
goes to the cinema with friends or she goes on her own, which we may specify in the formula
V a(cinema with friends V cinema alone). But she cannot ensure one or the other, that is,
V a(cinema with friends) V'V a(cinema alone) is not the case, since the outcome will depend
on what the other agents decide to do (assuming that if several of them go, then they go
together). Similarly, with this interpretation, V is not a ‘box’-modality either, that is, the
principle Vp A Vg — V(p A q) is not valid, since the availability of strategies to achieve p and
q separately need not imply a strategy where both p and ¢ can be achieved simultaneously.
However, monotonicity is clearly a valid principle: If a player has a strategy which ensures
the outcome to be in X and X C Y, then the same strategy will ensure the outcome to be in
Y.

Non-normal modal logics have also been suggested as adequate systems for deontic logic,
where the formalisation of conditional obligation in terms of normal modal logic leads to
paradoxes or counter-intuitive interpretations, see e.g. Chellas [14] and van der Torre [70].
Similar objections to normality are found when reasoning about knowledge and belief (the
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omni-science problem), see Fagin and Halpern [19], and Vardi [71, 72]. Furthermore, the
topological models of Aiello and van Benthem [1] are specific examples of neighbourhood
models.

Literature specifically devoted to monotonic modal logic is rather scarce. Early works
on classical modal logics and neighbourhood semantics include Segerberg [62], and Chellas
and McKinney [15], which mainly focus on completeness results. More recently, Gasquet
[21] investigates completeness of monotonic multi-modal logics, and the relationship between
neighbourhood completeness and Kripke completeness is treated in [64, 65, 12]. Bull and
Segerberg [9] only mention neighbourhood semantics very briefly.

Chellas [14] is one of the few textbooks which treats non-normal modal logic and neigh-
bourhood semantics in some detail. Pauly’s work on Coalition Logic [57, 58] covers many
aspects of monotonic modal logic and its semantics, including bisimulation invariance (see
also Pauly [55]), and safety under bisimulation of the game constructions in Game Logic. To
our knowledge, the only published work on algebraic duality for neighbourhood frames is by
Dosen [18], where full categorical duality is proved between neighbourhood frames and certain
kinds of modal algebras. Although some of DoSen’s results easily adapt to the monotonic case,
this is not entirely so when put into a unified framework of monotonic and algebraic seman-
tics. On the algebraic side, Blok and Kéhler [7] give an early account of algebraic semantics
for non-normal modal logics in terms of so-called filtered modal algebras, and Gehrke and
Jonsson [24] describe canonical extensions of algebras expanded with monotone operations.

As a more indirect way of gaining knowledge, some authors, including Gasquet and Herzig
[22] and Kracht and Wolter [44], show how to simulate monotonic modal logics by bimodal
normal ones. Simulations are a way of interpreting one logic in another, and by showing that
properties such as decidability, completeness and canonicity are preserved or reflected by the
simulation, one may transfer results on these properties between the two logics. In this way
Kracht and Wolter [44] obtain a general completeness result for monotonic logics.

The emergence of modal systems such as Game Logic and Coalition Logic has given us
motivation to study monotonic modal logics in more detail. Moreover, much of the existing
knowledge is considered to be folklore, and as the above suggests, results are scattered and
occur in different contexts. This indicates a clear need for a unified theory of monotonic modal
logics. For normal modal logics, such a theory has over and over again proved its use: When
dealing with normal modal logics, we immediately have a number of general results available
such as the van Benthem Characterisation Theorem, definability via the Goldblatt-Thomason
theorem, and Sahlqvist correspondence and canonicity. Thus the question naturally arises
whether similar results hold for monotonic modal logics.

With this thesis, we hope to remedy part of the above problem by bringing together
both known and new results pertaining to a general theory of monotonic modal logic. In
particular, a detailed account of algebraic duality for monotonic structures will be presented,
and in many situations we will see that it is due to this duality that we may generalise some
important results on normal modal logic to monotonic modal logics. These results include
some of the main contributions of this thesis which we list here: Theorem 5.4 (an analogue of
the Goldblatt-Thomason theorem on definability of monotonic frame classes), Theorem 5.14
(an analogue of the Sahlqvist Correspondence theorem for monotonic modal logics), Theorems
8.35 and 8.37 (which link the notions of bisimulation and behavioural equivalence known from
coalgebras to monotonic frame bisimulations), Theorem 9.10 (Craig interpolation), Theorems
10.34 and 10.44 (analogues of the Sahlqvist Canonicity theorem). Below is a more detailed
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description of the contents.

Outline

The basic definitions of classical and monotonic modal logics and their semantics are given
in section 3.

In section 4 we define the notions of disjoint union, bounded morphism, bisimulation,
generated submodel and unravelling of monotonic structures, and show that truth is invariant
under these constructions. We also define filtrations and ultrafilter extensions of monotonic
structures, and prove some standard technical results.

In section 5 we investigate the notions of frame definability and (first-order) correspon-
dence, and present analogues of the Goldblatt-Thomason theorem (Theorem 5.4) and the
Sahlqvist Correspondence theorem (Theorem 5.14). In the last subsection we present Pauly’s
[55] adaptation to monotonic modal logic of the van Benthem characterisation theorem.

In section 6, we define the canonical model, which, it should be noted, is different from the
one found in Chellas [14] and Pauly [57]. Completeness for most of the standard monotonic
logics is already known, but we give an alternative proof based on simulations and canonicity.

In section 7 we first describe the algebraisation of monotonic modal logics, and proceed to
defining canonicity in terms of canonical extensions as in the tradition of Jénsson and Tarski
[39]. Due to the lack of additivity of the function with which we have expanded our boolean
algebras, the notion of canonicity splits into two variants: g-canonicity and w-canonicity. In
subsection 7.4 the basic duality between monotonic frames and algebras (Theorem 7.21) is
shown, and in 7.5 we show full categorical duality between descriptive general monotonic
frames and algebras (Theorem 7.36). Section 7 is concluded with a discussion of the relation-
ship between the two notions of canonicity in subsection 7.6.

In section 8 we offer an alternative view on monotonic structures as coalgebras, and com-
pare the coalgebraic notions of bisimulation and system equivalence with the model theoretic
one. This section presents joint work with Clemens Kupke, ILLC, University of Amsterdam.

Section 9 centres around the relationship between the Craig interpolation property and
superamalgamation of varieties, and we will see that our work on coalgebras and the rela-
tionship between the o- and mw-constructions of section 7 has further merit when we prove a
monotonic analogue of the Zigzag Lemma in Marx [51], which in turn allows us to conclude
that a large class of monotonic modal logics have the Craig interpolation property (Theorem
9.10).

Finally, in section 10, we show how to simulate monotonic modal logics by bimodal normal
ones in such a way that (o-)canonicity is reflected by the simulation. This is an improvement
on the results in [22, 44|, and is obtained by a simulation construction which preserves descrip-
tiveness of general frames. We immediately obtain o-canonicity for formulas which translate
to bimodal Sahlqvist formulas (Theorem 10.34). We also briefly return to the relationship
between the dual notions of o- and m-canonicity which is captured by the dual simulation
of subsection 10.6. The dual simulation provides us with m-canonicity of all formulas whose
dual translation is o-canonical (Theorem 10.44).
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2 Preliminaries

The starting point for this paper was to collect and investigate results about monotonic
modal logics which are well-known for normal modal logics. Therefore, it is assumed that the
reader is familiar with the general theory of normal modal logics, more or less as presented in
Blackburn et alii [6], which also accounts for most of the notation and terminology employed
here. Other normal modal logic references include [11, 43]. For non-normal modal logic and
neighbourhood semantics, see [14, 18, 63]. Furthermore, a large part of the theory presented
here has been driven by interests in algebraic duality, hence a good knowledge of Stone spaces,
boolean algebras with operators and (descriptive) general frames together with some basic
category theory is particularly useful, see [29, 30, 37, 61, 18, 31, 43]. Also some exposure to
the theory of canonical extensions [39, 40, 23, 24] will help. For the Algebra, Coalgebra and
Interpolation sections, some familiarity with universal algebra [10] is expected, but no prior
knowledge of coalgebra is assumed. For background knowledge on coalgebras, the reader may
consult [59, 46, 54, 45].

3 Basic Concepts

3.1 Syntax

We will be working with the basic modal similarity type throughout most of this thesis,
that is, a language Ly which contains one unary modality V. For a fixed (countable) set of
proposition letters PROP, the well-formed formulas of Ly (Ly-formulas) are given by,

p:=1L|p|l-@|eVel| Ve where p € PROP.

T,A,— and < are defined as the usual abbreviations, and A abbreviates -V—. In most of
the literature, including Chellas [14], the necessity-modality V is denoted by O. However, the
O-symbol which is also traditionally used for normal necessity-modalities, has an intuitive
universal character, whereas the interpretation of a monotone necessity-modality has both a
universal and an existential component, as we will see later (Remark 3.7). For notational
convenience we will sometimes write ¢ € Ly instead of “p is an Ly-formula”, and ¥ C Ly
instead of “X is a set of Ly-formulas”.

Recall the following definition from Blackburn et alii [6]: A set of modal formulas A over
a language L is a modal L-logic if A contains all propositional tautologies and is closed under
modus ponens and uniform substitution. In order to define classical and monotonic modal
logics, consider the following inference rules:

REY) oo

=Y
RM -
(RMv) Vo o Vo
Definition 3.1 Let £ be a modal language with unary, primitive modalities V;, ¢ € I, and
let A be a modal L-logic. Then V; is classical in A if A is closed under REy,, and V; is
monotone in A if A is closed under RMy,. A is classical if for all i € I, V; is classical in A,
and A is monotonic if for all ¢ € I, V; is monotone in A. B
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Remark 3.2 One can easily show that when V is monotone in a modal Ly-logic A, then so
is A, since for any modal Ly-logic A, if A is closed under the RMy rule, then A is also closed
under the rule RMAa:

=Y
Ap — Ay

Furthemore, readers familiar with [6] and [14] will notice that we do not include the axiom
(Dual) Vp <= =A-p in our definition of monotonic and classical modal logics. The reason
for this is that we have chosen V as our primitive symbol and A as an abbreviation.

An Ly-formula ¢ is a theorem of A (notation: 5 ¢) if ¢ € A. Derivations in a modal
logic are Hilbert-style proofs, and we define deducibility in terms of the local consequence
relation: Let ¥ U {¢} C Ly and let A be a modal Ly-logic, then ¢ is deducible from ¥ in
A (notation: ¥ Fp ) iff there are o1,...,0, € ¥ such that Fp o1 A ... Ao, — . If pis
not deducible from ¥ in A, we write X ¥, . ¥ is A-consistent iff X ¥ L and A-inconsistent
otherwise. A is consistent iff ¥, L and consistent otherwise.

The smallest monotonic modal Ly-logic will be called M and later we shall be looking at
various extensions of M with one or more of the following axioms:

(RMa)

V(pAqg)— Vp

VT

-VL
VpAVqg—V(pAq)
Vp—p

VVp — Vp

Vp — VVp

Ap — VAp

p— VAp

Vp — Ap

Jmwo e e3QYZ=

If ¥ is a set of Ly-formulas, then M.Y denotes the smallest monotonic modal Ly-logic
containing 3. We will also say that M.X is the monotonic Ly-logic generated by 3.

It is straightforward to show that a monotonic modal logic is also classical, and that a
classical modal logic is monotonic iff it contains the axiom M iff it contains ApVAq — A(pVq),
which is the dual version of M. Normal modal logics are usually defined in terms of the K
axiom (V(p — q) — (Vp — Vq)) and the Necessitation rule (p/Vp): A is a normal modal
Lvy-logic if A contains K, and is closed under the Necessitation rule. Recall again that the
axiom (Dual) is not needed, since V is our primitive modality. However, one could equally
well have defined normal modal logics to be the monotonic modal logics containing C and
N, thus supporting our view of monotonic modal logic as a generalisation of normal modal
logic. Note that the dual of axiom C, which is equivalent with A(pV ¢q) — ApV Agq, expresses
that A is additive. The axiom N, which is equivalent with Al <« 1, expresses normality
of A. In M, A only satisfies monotonicity: Defining ¢ < 1 by ¢ V ¢ < 1), we have ¢ < 3
implies Ap < At). See [14, 63] for more details on alternative characterisations of classical,
monotonic and normal modal logics.

Example 3.3 As an example of a monotonic modal logic, we will consider Coalition Logic
[57, 58, 36]. Coalition Logic formalises the ability of groups of agents to achieve certain
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outcomes in strategic games. The language of Coalition Logic contains modalities of the form
[C], and a formula [C]y is to be interpreted as “coalition C' has a strategy to achieve an
outcome state where ¢ holds”. This will be made precise in the next section where we will
look at the semantics of Coalition Logic. The language Loy of Coalition Logic is defined
for a non-empty set (of agents) N and a fixed (countable) set of proposition letters PROP.
The well-formed formulas of Loy are,

p=1L|p|-p|leVel[Cle where p € PrROP,C C N.

In the context of Coalition Logic, we will always assume a fixed set of agents N and use
C (possibly with subscripts) to denote a coalition of agents, i.e. C C N. A set of Lop(ny-
formulas A is a coalition logic for N, if A contains all propositional tautologies, is closed under
modus ponens, uniform substitution and for all C' C N, A is closed under the inference rule

pP—q

Clo— [Clg e

and contains the following axioms:

(L) et

(T) e

(W) =[0]-p — [N]p

(8) [CilpA[Cslq — [CLUCS](pAq)) where C1NCy = 0.

Note that the axioms (L) and (T) are the Lo (ny-versions of the axioms P and N. We will
see later that the above axioms express exactly the properties of the semantic interpretations
of the [C]-modalities which are needed to obtain a semantics in terms of strategic games.

3.2 Models and Frames

The generalisation of normal modal logic to monotonic modal logic means that Kripke frames
no longer constitute an adequate semantics. For example, the C axiom, Vp A Vg — V(pAq),
is valid on all Kripke frames, but it is not a theorem of monotonic modal logics in general.
The standard semantic tool used to interpret classical (non-normal) modal logics is neigh-
bourhood semantics [26, 14, 18, 63]. In the possible world scenario, propositions are identified
with sets of worlds, and in a neighbourhood model each world w is associated with a set of
propositions (‘neighbourhoods’) via a neighourhood function v. These are the propositions
that are necessarily true at w. Hence a neighbourhood function is a map from the universe
W to P(P(W)).

Definition 3.4 (Neighbourhood structures) A neighbourhood frame for the language Lv
is a pair F = (W, v) where W is a non-empty set (of worlds) and v : W — P(P(W)) is a
neighbourhood function.

If F = (W,v) is a neighbourhood frame and V: prROP— P(WW) a valuation on F, then
M = (W,v,V) is a neighbourhood model based on F. =

We will call a neighbourhood frame for the language £y an Ly-frame, and a neighbour-
hood model based on an Ly-frame will be referred to as an Ly-model. The particular class
of Ly-frames that we will be working with are the ones in which v is closed under supersets.
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Definition 3.5 (Monotonic structures) A monotonic Lv-frameisan Ly-frameF = (W, v)
in which v is closed under supersets: Vw € W, VX, Y e P(W): X CY, X e v(w) = Y €
v(w). For convenience, we will also say that such a v is monotone. A monotonic Lv-model
is a model based on a monotonic Ly-frame. -

The notion of a formula being true in an Ly-model is inductively defined for boolean
connectives, the same way as for Kripke models. Only the interpretation by v of the necessity
operator V is different. In accordance with the above interpretation of neighbourhoods as
necessary propositions, Vy is true at a world w € W, if the proposition expressed by ¢ is a
neighbourhood of w.

Definition 3.6 (Truth conditions) Let M = (W,r, V) be an Ly-model. Truth of an Ly-
formula at w in M is defined inductively as follows:

M, w IF L never,

M, w I+ p iff we V(p), p € PROP,
M, w IF = iff not M, w IF ¢,
M,wlF@pVvy iff M,wlF ¢ or M, w -,
M,wlF Ve iff V(p) € v(w).

where V(p) ={w e W | M,w IF ¢}. =

Remark 3.7 In a monotonic Ly-model, M, w |- Vg iff 3X € v(w)Ver € X : M,z IF ¢,
and by definition of A, M,w IF Ap iff VX € v(w)3z € X : M,z IF ¢. This combination of
a universal and an existential quantification is the reason why we have chosen the symbol
V instead of O, since the O-symbol is thought of as having a universal meaning only, when
interpreted in a Kripke model.

Global truth, satisfaction and frame validity are defined in the usual way: If ¢ is an Ly-
formula and M = (W, v, V) is an Ly-model, then ¢ is globally true in M (notation: M I ¢) if
forallw e W, M, w IF ¢, and ¢ is satisfiable in M if there is some w € W such that M, w I .
If F = (W,v) is an Ly-frame, then ¢ is valid in F (notation: F I ¢) if for all valuations V'
on F and all w € W, (F,V),w IF ¢. When ¥ is a set of Ly-formulas, (F,V),w |- ¥ means
(F,V),wlF o for all 0 € ¥ etc. We say ¢ is a local semantic consequence of ¥ in F (notation:
Y kg @), if for all valuations V on F and all w € W, (F, V), w I+ ¥ implies (F, V), w IF .

If K is a class of Ly-frames, then ¢ is satisfiable in K is ¢ is satisfied in some model based
on a frame in K, and ¢ is valid on K (notation: K IF ¢) if ¢ is valid in all F € K. Furthermore,
¢ is a local semantic consequence of a set of formulas ¥ in K (notation: ¥ Ik ¢) if ¥ IFp ¢
for all F € K. We will write Ak or Th(K) for the set of Ly-formulas that are valid on K. For
any class of neighbourhood (monotonic) frames K, Ak is a classical (monotonic) modal logic
[14].

Similarly to Kripke semantics, a neighbourhood function v defines a map m, : P(W) —
PW):

(1) my(X) ={weW|[X ecv(w)},

and we have m,(V(y)) = V(V). Note also that m, is monotone whenever v is.
It will sometimes be convenient to think of a neighbourhood function v : W — P(P(W)) as
a relation R, between W and P(W) where wR, X iff X € v(w). This relational perspective
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on v will be put to good use in sections 5 and 10 where we look at correspondence and
simulations of monotonic modal logic.

Furthermore, for monotonic Ly-frames it is often useful to consider what we will call the
(non-monotonic) core of v denoted by v°.

Definition 3.8 (Non-monotonic core) For a monotonic Ly-frame F = (W, v), we define
the (non-monotonic) core of v, v°, as follows:

X ervi(w) iff Xeviw)&VXyC X : Xo¢v(w). -

It should be noted that it is not always the case that a neighbourhood contains a core
neighbourhood as the following example shows.

Example 3.9 Let R be the set of real numbers, and F = (R, r) the monotonic Ly-frame
where v(0) = 1{(0,¢) | 0 < €}. That is, ©(0) contains all subsets X of R for which (0,¢) =
{z]0<z<e} CX for some ¢ > 0. It should be easy to see that v¢(0) = .

The frames in which this kind of infinite descending chain of neighbourhoods does not
occur will be called core-complete.

Definition 3.10 (Core-complete) Let F = (W,r) be a monotonic Ly-frame. Then F is
core-complete if for all w € W and all X C W the following holds: If X € v(w), then there is
a C € v°(w) such that C C X. A monotonic Ly-model M = (F, V) is core-complete if F is
core-complete. =

Remark 3.11 Finite models form an interesting class of core-complete structures, and since
in a core-complete model, we may think of v¢ as an irredundant representation of v, it
seems relevant to study properties of the core when investigating complexity issues. In fact,
Pauly [57] introduced the notion of non-monotonic core when analysing the size of finite
coalition models in connection with model checking. Although, we will not be concerned
with complexity here, we will give a number of results concerning the model constructions of
section 4 for core-complete models.

Just as monotonic modal logics are a generalisation of normal ones, neighbourhood se-
mantics can be seen as a generalisation of Kripke semantics. It is well-known (see e.g. Chellas
[14]) that there is a 1-1 correspondence between the class of all Kripke models (for the basic
modal similarity type) and the class of augmented Ly-models such that corresponding models
are point-wise equivalent. An Ly-model is augmented whenever X € v(w) iff v(w) C X
for all w € W, or equivalently, [v(w) € v(w). Thus, augmented models are core-complete.
The correspondence between Kripke models and augmented Lvy-model is shown as follows.
In one direction, given a Kripke frame (W, R) the neighbourhoods of a state w are defined by:
X € v(w) iff Rlw] C X, where Rlw] = {s € W | Rws} is the set of R-successors of w. In the
other direction, given an Ly-frame (W, v), we define the R-successors of w by R[w]| = [v(w).

As we will be looking at extensions of M by the axioms listed in the previous section, we
will also be interested in which properties these axioms impose on frames. For convenience,
we will list a set of properties here.
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YVweW : W ev(w).

Vwe W : 0 ¢ v(w).
VwGWVXl,ngW:XlEl/(w)&XgEI/(w)—>X1ﬂX2€I/(w).
Vwe WYX CW: X ev(w) —weX.

Yw e WYX, Y CW: (X evw)&Vere X:Y ev(z)) -Y €v(w).
Vwe WVX CW: X ev(w) —m,(X) € v(w).

Vwe WYX CW: X ¢v(w) —W\my,(X) € v(w).
VweWVXCW:iweX —->W\m,(W\X) € v(w)

Vwe WYX CW: X ecvw) - W\X ¢rv(w).

SETE

©

NN N N N N TN N N
NG
S— N N

L

N—

Example 3.12 The semantics of Coalition Logic are given by strategic games and effectivity
functions. A strategic game form G = (N,{%3;|i € N},o0,S) consists of the set of agents
N, a non-empty set of strategies or actions 3; for every player ¢ € N, the set of states S
and an outcome function o : ll;ey¥; — S which associates with every tuple of strategies of
the players (strategy profile) an outcome state in S. An effectivity function is any function
E :P(N) — P(P(S)) which is outcome-monotonic: YCCN, XCYCS: XeE(C) = YeFE(C).
Thus E is a C-indexed collection of neighbourhood functions on S, and the neighbourhoods
are the outcome sets for which C is effective.

A strategic game form defines an effectivity function as follows: Given a strategic game
form G = (N,{%;]i € N},0,5) a coalition C C N will be a-effective for a set X C S iff C
has a joint strategy which will result in an outcome in X no matter what strategies the other
players choose. More formally, its a-effectivity function Eg& : P(N) — P(P(S)) is defined as
follows:

X € Eg(C) iff JocVon¢ oloc,onc) € X.

Here ¢ = (0;)iec denotes the strategy tuple for coalition C' C N which consists of player
i choosing strategy o; € X;, and o(oc, on\¢) denotes the outcome state associated with the
strategy profile induced by o¢ and on\c.

A strategic game form G is now said to represent an effectivity function E : P(N) —
P(P(S)) if E = E&. Thus every strategic game form can be linked to an effectivity function,
but not every effectivity function will be the a-effectivity function of some strategic game
form. The properties required to obtain a precise characterisation result are the following.

An effectivity function E : P(N) — P(P(S)) is playable if it satisfies the following four
conditions:

1.VCCN: 0 & E(C).
2.VCCN: SeE).
3. Eis N-mazimal: for all X, if S\X ¢ E(0) then X € E(N).

4. E is superadditive: for all X1, X5, C1,Cy such that C1y N Cy = 0, if X7 € E(Cy) and
Xy € E(CQ) then X7 N Xy € E(Cl U CQ)

The main characterisation result (see [58]) states: E has a strategic game form representation
iff £ is playable. Note that the Coalition Logic axioms are a straightforward translation of
the playability conditions into the language Lop(ny-
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A coalition model for the language Loy is a triple M = (S, E, V'), where S is a nonempty
set of states, V : PROP — P(S) is a valuation and

E:S— (P(N)—P(P(S5)))

is the playable effectivity structure of M. That is, for all s € S, E(s) is a playable effectivity
function. We will use the notation sEcX for X € E(s)(C). A coalition model may thus be
seen as a generalisation of a monotonic model, as we no longer have just one neighbourhood
function, but a whole family of neighbourhood functions for each state.

The truth of an Lo v)-formula is defined as usual for atomic propositions and boolean
connectives. For the modalities, truth is given by: M, s I [C]y iff sEcp™, where oM = {s €
S | M,s IF ¢}. Due to the main characterisation result, we can associate a strategic game
form G(s) with each state s € S in a coalition model M, which implies that [C]¢ holds at a
state s iff the coalition C is effective for o™ in G(s).

3.3 General Frames

Although neighbourhood semantics allows for completeness results of many monotonic modal
logics, it still suffers from the same so-called inadequacy as Kripke semantics. Namely, there
are monotonic modal logics which are not complete with respect to any class of neighbourhood
frames, see e.g. Gerson [26]. The analogue with Kripke semantics goes further, since this
inadequacy does not occur at the algebraic level, and by considering a type of structures
which are essentially set-theoretic representations of certain algebras, a general completeness
result is possible. These structures are, of course, the neighbourhood versions of general
frames, which we will introduce here.

Definition 3.13 (General Frames) A general monotonic Ly-frame is a pair G = (I, A)
where F = (W,v) is a monotonic Ly-frame, and A is a collection of admissible subsets of
W which contains () and is closed under finite unions, complementation in W and the modal
operation m,. We will refer to I as the underlying frame of G.

A model based on a general monotonic Ly-frame is a triple M = (F, A, V') where (F, A)
is a general monotonic Ly-frame, and V : PROP — A is an admissible valuation on G.

The definition of general Lv-frames etc. is obtained by leaving out the requirement that
the underlying neighbourhood frame F is monotonic. -

Remark 3.14 In [18], Dosen requires that in a general (neighbourhood) frame G = (W, v, A)
all neighbourhoods must be admissible, i.e. v: W — P(A). This requirement is also adopted
by Kracht and Wolter [44] in their definition of general monotonic frames (“general N"-
frames”). But this has the undesirable consequence that the underlying frame of a general
monotonic frame in most cases will not be monotonic. Little seems to depend on this extra
requirement, and later, in the Algebra and Simulation sections, we will see that our definition
is easier to work with, and we can still obtain full algebraic duality.

Validity in general monotonic frames is defined as usual: An Ly-formula ¢ is valid in a
general monotonic Ly-frame G (notation: G IF ¢) if for all admissible valuations V' and all
weW, (G, V),wlk ¢. If Gis a class of general monotonic Ly-frames, then ¢ is valid on G
(notation: G IF ¢) if ¢ is valid in all G € G.
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4 Models

Models are structures with which we can reason about truth and satisfaction. In Kripke
semantics, the four main operations on Kripke models which leave truth invariant are disjoint
unions, generated submodels, bounded morphisms and ultrafilter extensions, and, as is well-
known, these operations may all be seen as special cases of bisimulations. In this section we
will define their analogues and also look at the filtration technique.

Throughout this section, we assume that we are working in the basic modal similarity
type unless otherwise stated. I.e. “model” should be read as “Ly-model” and “formula” as
Ly-formula”; etc.

4.1 Invariance Results
Disjoint unions

Given a collection of disjoint monotonic models, M; = (W;,v;,V;), i € I, we wish to make a
monotonic model M = (W, v) which contains the M; as disjoint substructures. Note that we
cannot simply take v = J,.; ¥4, since then v would not be closed under supersets. However,
this problem is easily fixed, we simply add the supersets in W of the neighbourhoods from
each v;. This leads to the following definition.

Definition 4.1 (Disjoint Unions) Let M; = (W;,v;,V;), @ € I be a collection of dis-
joint models. Then we define their disjoint union as the model YM; = (W,r,V) where
W = U;ier Wi, V(p) = Uje;r Vi(p) and for X C W, w € W;,

X e V(w) ifft XNnW; e I/i(w). =

Note that in Definition 4.1, even though v is not exactly the disjoint union of the v;, that
is the case when considering the core, i.e., v = J;c; 1.

Proposition 4.2 Let M; = (W;,v;,V;), i € I, be a collection of disjoint models and | M; =
(W,v, V) their disjoint union. Then for each formula ¢, for each i € I and each element
w € W;, we have:

Mi,wlk @ iff |HMi,wl-o.

Proof. It should be clear that the proposition states that V(¢) = (J;c; Vi(p) for all modal
formulas . The proof is by induction on ¢. Let i € I and w € W;. The atomic case holds by
definition of V', and the boolean cases are straight forward. For the modal case, i.e. ¢ = V),
we need to show that V;(¢) € v;(w) iff V(1) € v(w). So suppose that V;(v) € v;(w). By the
induction hypothesis V;(y) C V(¢), hence by the definition of v, we have V(¢) € v(w). Now
suppose V (¢) € v(w), then by the definition of v, V(¢) N W; € v;(w). Now the induction
hypothesis tells us that V(¢) N W; = V;(¢), and hence V;(¢) € v;(w). QED

Bounded morphisms

Bounded morphisms should be structure preserving and reflecting maps between monotonic
models. More precisely, the structure which can be described in our modal language should
be preserved and reflected.
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Definition 4.3 (Bounded morphism) Let M = (W, v, V) and M’ = (W’,2/, V) be mono-
tonic models. A function f : W — W' is a bounded morphism from M to M’ (notation:
f:M — M) if

(BM0) w and f(w) satisfy the same proposition letters.

(BM1) If X € v(w), then f[X] e V'(f(w)).

(BM2) If X' € V/(f(w)), then there is an X C W such that f[X] C X’ and
X € v(w).

If there is a surjective bounded morphism from M to M/, then we say that M’ is a bounded
morphic image of M and write Ml — M. =

Remark 4.4 In Definition 4.3 the conditions (BM1) and (BM2) taken together are equivalent
with the following condition:

(2 fX) e v(w) iff X' € v/(f(w))

For suppose (BM1) and (BM2) hold, then we can show (2) as follows. Assume f~'[X'] € v(w),
then by (BM1), X’ D f[f'[X']] € v'(f(w)), hence by monotonicity of v/, X’ € v/(f(w)).
Now assume that X’ € v/(f(w)), then by (BM2), there is an X C W such that f[X] C X'
and X € v(w). From f[X] C X’ it follows that X C f~1[f[X]] C f~1[X'], and again by
monotonicity of v, f~X’'] € v(w).

To see that (2) implies (BM1) and (BM2), assume that (2) holds. For (BM1), suppose
that X € v(w), then by monotonicity of v, f~[f[X]] € v(w) and by (2) f[X] € V'(f(w)).
For (BM2), suppose X' € v/(f(w)), then by (2), f~[X’] € v(w), and since f[f~}[X']] C X',
we may take f~1[X'] to be the required X.

Condition (2) ties up with the algebraic notion of bounded morphism and, as we will see
in section 8, also with the coalgebraic one. However, the (BM1) and (BM2) conditions are
chosen to reflect the fact that bounded morphisms are functional bisimulations, which we will
define in the next subsection.

From (2) it follows more or less immediately that truth of modal formulas is invariant
under bounded morphisms.

Proposition 4.5 Let M = (W, v, V) and M' = (W', v/, V') be monotonic models. If f : W —
W' is a bounded morphism from M to M’ then for each formula ¢ and each w € W :

M, w I iff M/, f(w) IF .
Or equivalently, f=1[V'(¢)] = V(y).

Proof. The proof is again by induction on ¢. As before, the atomic case holds by definition,
and the boolean cases are easily shown. The modal case is immediate by (2) and the induction
hypothesis. QED

For core-complete models, we will now define the notion of a bounded morphism with respect
to the core structure.
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Definition 4.6 (Bounded core morphism) Let My = (W, vy, Vp) and My = (Wq, 11, V1)
be two core-complete, monotonic models. A function f : Wy — Wy is a bounded core mor-
phism from My to My if

(BM0). w and f(w) satisfy the same proposition letters.
(BM1), If X € y§(w), then f[X] € v{(f(w)).
(BM2)., IfY € v{(f(w)), then there is an X C Wy such that f[X] = Y and
X € v§(w).
_{

When we talk of bounded core morphisms, we will always assume that we are dealing with
core-complete models (or frames). It is easy to show that bounded core morphisms are also
bounded morphisms, so truth is also invariant under bounded core morphisms. The other
implication does not hold in general, as the following simple counter example shows.

Example 4.7 Consider the two models M = {{s,t,u,v},v,V} where v¢(s) = {{t,u}, {v}},
v(t) =v(u) =v(v) =0, and M' = {{s,t',u'},v/, V} where v/°(s') = {{u'}}, V'(¥') =V (W) =
0, together with the function f : s + s',t — t/,u — u/,v — . The valuations are not
important in this example, and we may assume that V(p) = V/(p) = 0 for all p € prOP. It
is easy to see that f is a bounded morphism from M to M/, but f is not a bounded core
morphism, since {t,u} € v°(s), but f[{t,u}] = {t/,u'} ¢ V°(s).

It is also not the case that (BM1). and (BM2), are equivalent with:
(3) X € vi(w) iff X € vi(f(w)).

Example 4.8 Consider the two models M; = {{s;,t;,u;},v;, Vi}, for i € {1,2}, where
vE(si) = {{ti}}, vi(t;) = vi(u;) = 0. , together with the function f : s1 +— sg,t1 +— to, ug — ta.
Then f is a bounded core morphism, but (3) does not hold, since {t2} € v5(s2), but

S {2} = {t1,u} & vi(s1).

The equivalence between (BM1). and (BM2), together and (3) only seems to hold when
f is a bijection. However, we do have the following result.

Proposition 4.9 Let My = (Wp,vp, Vo) and My = (Wi, v1, V1) be core-complete, monotonic
models and f: Wy — Wi a function. Then f is a bounded core morphism from Mg to My if
f is an injective bounded morphism from My to M.

Proof. Assume that f : My — M is an injective bounded morphism. We must now show
that (BMO0-2). hold. (BMO). is clear. For (BM1)., suppose X € p§(w), then by (BM1)
for f, we have f[X] € vi(f(w)), but we need to show that f[X] € v{(f(w)). Suppose for
contradiction that there is an X; C f[X] such that X; € v1(f(w)). Then from (BM2) for
f, there is an Xy € vp(w) and f[Xo] C X; C f[X]. Applying the injectivity of f, we obtain
Xo € X from f[Xo] € f[X]. But then Xy € vp(w) and Xo € X which is a contradiction with
X € v§(w). To show that (BM2). holds for f, assume that Y € v{(f(w)), then by (BM2)
for f there is an X € yp(w) such that f[X] C Y. So there is also an Xy € v§(w) such that
Xo € X, and hence f[Xo] C f[X] CY. By (BM1) for f, we also have f[Xo] € v1(f(w)), but
then f[Xo] =Y since f[Xo] CY and Y € v{(f(w)). QED
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Bisimulations

In modal logic, the central notion of model equivalence is that of bisimulation. Bisimulations
for Kripke models were introduced in van Benthem [4], where one also finds the well-known
characterisation result which states that modal logic is the bisimulation invariant fragment
of first-order logic.

Bisimulation, being a much weaker notion of equivalence than isomorphism, may be seen
as a measure of the expressivity of modal languages: If two states are bisimilar then they
should not be distinguishable by a modal formula. Classes of models for which the converse
implication holds are called Hennessy-Milner classes, and we will return to these in subsection
4.3.

For monotonic models, bisimulations have been presented by Pauly [55]. In [56, 57]
Pauly generalises the definition to dynamic effectivity models (of which coalition models and
models for Game Logic [53] are a special case), and analyses the expressivity of the language
of Game Logic. Also in Pauly [55], results on the relationship between Kripke and monotonic
bisimulations can be found, together with a version of the van Benthem characterisation
theorem for monotonic modal logic. We will treat this result in subsection 5.3.

Furthermore, in coalgebra, various notions of equivalence exist, and in section 8, we will
relate these with the model theoretic bisimulations of this section. But for the time being we
will only concern ourselves with the invariance of truth under bisimulations.

Definition 4.10 (Bisimulation) Let M = (W,v, V) and M’ = (W’,2/, V') be monotonic
models. A non-empty binary relation Z C W x W' is a bisimulation between M and M’
(notation: Z : Ml < M) if

(prop) If wZw' then w and w’ satisfy the same proposition letters.

(forth) If wZw' and X € v(w), then there is an X’ C W’ such that X’ € v/(w’)
and Vo' € X' drx € X : aZx'.

(back) If wZw' and X’ € v/(w'), then there is an X C W such that X € v(w)
and Ve € X 32’ € X' : aZa’.

If we M and w' € M/, then we will say that w and w’ are bisimilar states (notation:
M, w < M/, w’) if there is a bisimulation Z : M < M’ such that wZw'.
If dom(Z) =W and ran(Z) = W', then we will call Z a full bisimulation. %

Comparing Definitions 4.3 and 4.10, we see that bounded morphisms are the same as
functional bisimulations (where dom(Z) = W). For example, for a bounded morphism f,
the (forth) condition is satisfied by taking X’ = f[X], and the (back) condition by taking X
equal to the set obtained by the (BM2) condition for f.

The following proposition states that truth of modal formulas is invariant under bisimu-
lations.

Proposition 4.11 Let M = (W,v,V) and M' = (W', v/, V) be monotonic models. If Z C
W x W' is a bisimulation between M and M then for each formula ¢ and w € W,w' € W’
such that wZw' we have

M, w Ik ¢ iff M, w'IF .
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Proof. As usual, the modal case is the only nontrivial part of the proof: So assume that
wZw'. For the direction from left to right, we have M, w I+ Vi iff V(¢) € v(w), hence by the
(forth) condition for Z there is an X’ C W’ such that X’ € v/(w’) and for all 2/ € X’ there
is an x € V(p) such that xZz’. By the induction hypothesis, it follows that X’ C V’(¢) and
by upwards closure of v/(w’), V() € v/(w’), hence M, w’ I V. The other direction follows
similarly from the (back) condition for Z. QED

When working with core-complete models, it will often be more convenient to show that
the underlying core structure of two models are bisimilar. We therefore introduce the notion
of core bisimulations.

Definition 4.12 (Core Bisimulation) Let M = (W, v, V) and M’ = (W', 1/, V') be core-
complete, monotonic models. A non-empty binary relation Z C W x W' is a core bisimulation
between M and M (notation: Z : M <, M) if

(prop)  If wZw' then w and w' satisfy the same proposition letters.

(forth), If wZw' and X € v°(w), then 3X’ C W’ such that X’ € v“(w’), and
Vo' e X' dr e X : xZx'.

(back), If wZw' and X' € v¢(w'), then 3X C W such that X € v(w), and
Vee X 32’ € X' xZx.

_{

Just as for bounded morphisms, we will always assume that we are working with core-
complete models when talking about core bisimulations. Unlike the case for bounded mor-
phisms, there is no essential difference when considering bisimulations of the core and bisim-
ulations of the entire neighbourhood structure. This also complies with the idea that the core
neighbourhoods really characterise the structure of core-complete models.

Proposition 4.13 Let M = (W,v, V) and M' = (W' /', V') be core-complete, monotonic
models, and let Z C W x W' be a non-empty binary relation. Then Z is a core bisimulation
between M and M iff Z is a bisimulation between M and M'.

Proof. Assume first that Z is a core bisimulation between M and M’. We will show that Z
satisfies (forth). So suppose wZw’ and X € v(w). Then there is an X¢ € v°(w) such that
X¢ C X. From (forth), there is an X'® € v'¢(w’) such that V2/ € X' 3z € X¢: zZa’, and
since X¢ C X, also Vo € X' Jx € X : oZa’. Te., X' satisfies the (forth) condition, since
X' € v'°(w') implies X’ € v/(w’). The (back) condition is shown analogously.

Now assume that Z is a bisimulation between M and M'. We only show that (forth).
holds, since (back). can be shown in a similar way. So suppose wZw’ and X € v°(w). It
follows that X € v(w), and by (forth) there is an X’ € v/(w’) such that V2’ € X' 3z € X :
zZz'. From X' € v/(w'), we obtain an X' € v°(w’) for which X’ C X', and hence also
Vel e X'*3Jr e X 1 xZ2’. QED

One might expect that functional core bisimulations and bounded core morphisms are
also the same, but this is not so. It is easy to show that a bounded core morphism is also a
core bisimulation, but a functional core bisimulation need not be a bounded core morphism.
The above proposition also tells us so, since we know that bounded core morphisms really are
a strict subset of the bounded morphisms.
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Generated submodels

So far the model operations we have seen, have been fairly straightforward analogues of their
Kripke counterparts. In this subsection, we will see that only core-complete models turn out
to have a characterisation of generated submodels in terms of a heredity condition for core
neighbourhoods. We start by defining submodels.

Definition 4.14 (Submodel) Let M = (W,r,V) be a monotonic model. Then M’ =
(W' V', V") is a submodel of M if W C W, V'(p) = V(p) N W’ for all p € prOP, and
V=vn (W' xP(W’)). That is,

VseW' : V' (s)={X CW'| X €v(s)}. -

Given a monotonic model M = (W, v, V) and W’ C W, we can construct the submodel
M’ = (W', V') by taking V' and v/ as in Definition 4.14. In this situation, we will use
the notation My = (W' vy, VIw:) for M'. Just as for Kripke models, submodels do not
necessarily preserve the truth of modal formulas since a state in the submodel may have lost
neighbourhoods when restricting v to the submodel’s universe.

In Kripke semantics, generated submodels provide the desired invariance result, and a
similar notion can be defined for monotonic models in the obvious way by demanding that
a submodel M' = (W’ v/, V') of M = (W, v, V) satisfies the following heredity condition: If
w' € W and X’ € v(w') then X' C W'. However, due to the upwards closure of v, the only
generated submodels from some point w € W are the models ({w}, 0,V [{,}) and M itself.
The first case being the result when v(w) = (), and the latter resulting when v(w) # 0, since
then W € v(w). Truth invariance is still obtained, but clearly in a rather trivial manner. The
problem is caused by the neighbourhoods generated by the upwards closure of v. Instead we
will define generated submodels of monotonic models by requiring that the identity /inclusion
map is a bounded morphism. With this definition, truth invariance is immediate.

Definition 4.15 (Generated Submodel) Let M = (W, v, V) be a monotonic model and
M = (W', V') a submodel of M. Then M’ is a generated submodel of M (notation: M’ —
M) if the identity map i : W/ — W is a bounded morphism. That is, for all w’ € W' and all
XCw,

iNX] = XnW e W) iff X evw).

Given a monotonic model M = (W, v, V) and a subset X C W, we define the submodel
generated by X in M as the submodel M|y where W’ is the intersection of all sets Y such
that X CY and My is a generated submodel of M. .

Truth invariance now follows directly from Proposition 4.5.

Proposition 4.16 Let My = (Wy, o, Vo) be a generated submodel of M = (W, v, V). Then
for all modal formulas ¢ and all wyg € Wy:

Mo, wo IF ¢ iff M, wg I .

The following Proposition should also be clear.
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Proposition 4.17 Let My = (Wy, vp, Vo) and My = (W1, v1, V1) be monotonic models. Then
the following holds: If f : Mo — M is an injective bounded morphism, then M|y, is a
generated submodel of M.

As mentioned above, for core-complete models we have an alternative characterisation of
generated submodels, which resembles the definition of generated Kripke submodels.

Lemma 4.18 Let Ml = (W, v, V) be a core-complete, monotonic model and M' = (W', v/, V")
a submodel of M. Then M is a generated submodel of M if and only if the following closure
condition holds:

(4) Ifw €W and X € v°(w'), then X C W'

Proof. “=": Assume that M’ is a generated submodel of M, w’ € W’ and X € v¢(w’).
We must show that X C W’. But this follows almost immediately, since by the definition
of generated submodel, X € v°(w') implies X N W' € v/(w'), hence by Definition 4.14,
XNW ev(w). From X N W' C X € v°(w') we may then conclude that X = X N W', thus
X Ccw'.

“<”: Assume that (4) holds, and let w’ € W', X C W. Suppose first that X N W' € v/(w’),
then by Definition 4.14, X N W' € v(w') and by upwards closure, X € v(w’). Suppose now
that X € v(w’), then as M is core-complete, there is a C' C X such that C' € v°(w’), so by (4),
C C W', hence again by the definition of submodel and C' € v(w'), it follows that C' € v/(w'),
and finally from C € X N W’ we conclude that X N W' € v/(w’). QED

Thus for a core-complete, monotonic model M = (W, v, V) and X C W, the submodel
generated by X in M may also be seen as the submodel obtained by restricting M to the
subset S,,(X), which we define now.

Definition 4.19 Let M = (W, v, V) be a core-complete, monotonic model. For X C W, we
define v5(X) and S, (X) inductively by

So(X) = X » 6(X) = Upex v(x)
Spt1(X) = Uyeug(x) Y o, X)) = Uxesnﬂ(x) ve()
Su(X) = UnewSn(X) » ¥5(X) = Uses,x) (@)
If S,({w}) = W, then we call M a rooted or point-generated model with root w. -

Intuitively, at each stage n, v5(X) are the core neighbourhoods of the states found at stage
n, and S, (X) is the set of states which are contained in a core neighbourhood of some state
found at the previous stage. Thus S, (X) is the closure of X under the condition in (4), and
v (X) are all the core neighbourhoods which we will encounter by tracing through the entire
model starting from a state in X. Due to this characterisation, we may think of generated
submodels of core-complete models as being generated by the core neighbourhoods, and we
shall use the term core generated submodel. For core generated submodels, the inclusion map

is a bounded core morphism by Proposition 4.9.

Remark 4.20 The invariance result for disjoint unions may be seen as a special case of
Proposition 4.16, since each of the components of the disjoint union is a generated submodel.
Also, just as for Kripke models, we may assume that a satisfiable formula is satisfied on a
generated submodel.
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Unravelling monotonic models

Another well-known property of Kripke frames is that they can be unravelled into a tree-like
structure that is bisimilar to the original model, which in turn shows that normal modal logic
has the tree model property: If ¢ is satisfiable in some model, then ¢ is satisfiable at the root
of a tree-like model.

We can do something similar for monotonic models, the only problem being that a tree-
like neighbourhood model can never be a truly monotonic model. However, we can unravel
a monotonic model into a model whose underlying core structure is tree-like in the following
sense. First recall the definition of S, ({w}) and S, ({w}) in 4.19.

Definition 4.21 (Tree) Let M = (W,r,V) be a core-complete, monotonic model, and
root € W. Then M, is a tree-like monotonic model if the following hold:

(i) W = S,({root}),
(ii) For all w € W: w & U,;~o Sn({w}),

(iii) For all wp,w;,v in W and for all Xy, X; C W :
If ve Xyervi(w) &ve Xy € vé(w) then Xg = X1 & wo = ws. -

That is, we consider a monotonic model to be tree-like if it is core-complete, all states
are reachable from the root through a sequence of core neighbourhoods, and when tracing
through the core neighbourhoods starting in w, we will not encounter a core neighbourhood
which contains w (no cycles), and furthermore, all core neighbourhoods must be unique and
disjoint (total branching). We now wish to define the unravelling of a monotonic model M
from a state wg in M. The result should be a rooted tree-like monotonic model.

Let M = (W, v, V) be a monotonic model and wg € W. The unravelling of M from wq is
defined as the model My, = (Wasgs Puys Vi )> Where Wey, 7, and Vi, are as follows. Let

-

(5) Wwo = {(’IUOX1UJ1X2’U)2 .. ann) | n>0&Vie {1, R ,n} : X, € l/(wifl) & w; € Xz}

-,

That is, Wy, consists of the sequences of states and neighbourhoods obtained by tracing
through all non-empty neighbourhoods starting in wg. Note that for each neighbourhood X
in which an element w occurs, there will be a sequence (wy ... Xw).

For (woXjw; ... X,w,) € Wwo, the maps pre and last are defined by

pre: (woXjwi ... Xpwy) — (woXijwy ... Xp_qwn—1Xp,)
last :  (woXqwy ... Xpwy) — wy.

In particular, pre : (wg) — € where € is the empty sequence, and last : (wg) — wy.
We now define a neighbourhood function p : Wy, — P(P(Wy,)) as follows. Let 5 € Wy,
and Y C Wy,

Y eus) iff VgeY(pre(y) =3X) & last[Y] = X € v(last(s)), for some X € P(W).

Thus every neighbourhood X € v(last(s)) gives rise to exactly one neighbourhood Y in p(3),
and all these Y are disjoint. Furthermore, () € u(35) if and only if 0 € v(last(3)).
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Now, we simply define /,,, to be the monotone neighbourhood function obtained by closing
w1 under supersets,

(6) Y €y(s) iff Y e :Y CY.
Note that p = 77,5 . Finally, we define the valuation Vwo by,
(7)  s5€Vy(p) iff last(s) e V(p).

It should now be clear that Mwo is a tree-like monotonic model, and the map last : Mwo —
M is a surjective bounded morphism. Hence we have for all modal formulas ¢:

M, wo - o iff My, (wo) IF .

Proposition 4.22 (Tree model property) Let ¢ be a modal formula. If ¢ is satisfiable
in some monotonic model, then @ is satisfiable at the root of some tree-like motonone model.

Proof. Given a monotonic model M and a point wqg in M, such that M, wqg IF ¢, M can be
unravelled from wq to produce the rooted tree-like monotonic model Mwo = (Wwo, Vg s Vwo),
where Wi, 7, and V,,, are defined as in (5), (6) and (7) such that for all modal formulas v:
M, wo -1 iff My, (wo) IF . Hence ¢ is satisfied at the root (wg) in My, . QED

Remark 4.23 The unravelling of a monotonic model M = (W,v, V) will generally be a
much ‘richer’ structure than M in the sense that states in the unravelling will have a lot
more neighbourhoods, since every neighbourhood in M produces a core neighbourhood in the
unravelling. In particular, if the root wg has at least one neighbourhood, then the unravelling
will have an infinite number of states because wg € W € v(wp). If M is core-complete then
the above construction can be restricted to the core structure of M. More precisely, we can
replace v with v¢ in the definition of Wwo and p, and still obtain a tree-like model which is
bisimilar to M. In fact, by doing so, the map last will be a bounded core morphism. Moreover,
this kind of ‘core-unravelling’ will, in general, be more succinct than the unravelling of the
entire neighbourhod structure. For example, consider the two kinds of unravellings of the
model ({s,t},v, V) where v(s) = {{t}} and v(t) = 0.

4.2 Filtrations

Filtrations are a tool for obtaining finite models from infinite ones, but just as core generated
submodels, they may also be seen as a means to reduce a model to what is essential when
evaluating truth of a modal formula . The inductive definition of truth implies that we only
need to know the truth of the subformulas of ¢ in order to say whether ¢ is itself true at some
state. Hence, if a set of states in the model make exactly the same subformulas of ¢ true,
then we may as well identify them. This gives rise to an equivalence relation, and a filtration
of a model is a model over this equivalence relation, and thus a quotient of the original model.
This is the idea behind filtrations of Kripke models as well as monotonic models. Many of
the results in this section can be found in Chellas [14], although most of the proofs in [14] are
left as exercises.
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Let M = (W, v, V') be a monotonic model and ¥ a subformula closed set of modal formulas.
Then =y, is the equivalence relation induced by ¥ on W which is defined as follows for all
w,v € W:

w =y v if and only if for all p € ¥ (M, w |- ¢ iff M, v IF ¢).

Let Wy, = {|w] | w € W} be the set of equivalence classes induced by ¥ on W. For
X C W, denote by |X| the set {|w||w € X}, and for Y C Wy, let {Yf be the set {w € W |
|lw| € Y}. Then we have the following equivalences and identities which will be used without
further reference:

V(o) S V()| < Vie) CV(Y)  for g9 €,

V(e = V() for p € %,

Xt =X for X C Wy,
IX N Yt =1XtNvy for X,V C W,
We\ [V(g)| = [V (=) for ¢ € X,
W\J[XJ[:J[WE\XJ( fOI‘XQWE.

Definition 4.24 (Filtration) Let M = (W, v, V) be a monotonic model and ¥ a subformula
closed set of formulas. A monotonic model M/ = (W7, vf V¥ is a filtration of M through %
if

(i) wl = Wrs.

(ii) For all Vp € ¥ :if V(p) € v(w) then |V (p)| € v/ (Jw]) .

(iii) For all Vp € ¥ :if X € v/(Jw|) and 1Xt C V() then V() € v(w).
(iv) For all p € PrOP : V(p) = |V (p)|.

_{

Remark 4.25 In Definition 4.24(iii), the condition 1X{ C V(¢) is equivalent with X C
|V (¢)], which may be the expected formulation. However, since most of the subsequent
proofs rely on the properties of v in the original model, it is more convenient to use the
formulation in 4.24(iii).

Furthermore, taken together the conditions (ii) and (iii) of Definition 4.24 ensure that

(8) Forall Vo € X:V(p) € v(w) iff [V(p)| € vf(jw])

This means that for the neighbourhoods definable by modal formulas of the form V¢, the
natural map |- | is a bounded morphism, hence the truth of Vp-formulas is guaranteed to be
invariant under | - |. Chellas [14], in fact, defines filtrations in terms of (8).

Theorem 4.26 (Filtration Theorem) Let M = (W, v, V) be a monotonic model and M/ =
(WE,vE V) a filtration of Ml through X. Then for all formulas ¢ € ¥ and all w € W we
have:

M, wlF ¢ iff M/, |w|IF .

In other words, for all o € ¥ : VI () = |V (p)|.
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Proof. The proof is by induction on the complexity of ¢. The atomic case holds by condi-
tion (iv) of Definition 4.24. The boolean cases are straightforward, since we may apply the
induction hypothesis using that ¥ is subformula closed, and as remarked above, the modal
case follows from (8):

MuwkVe < V(g)evw) <& [V(p) e (u))

Lyl e (w) <= M, |uw|lF Ve.

QED

We have seen that conditions (ii) and (iii) of Definition 4.24 are designed to make the
modal induction step go through in the above proof, but they also provide us with concrete
examples of filtrations. Condition (ii) tells us which neighbourhoods we must add, thus
only adding these required neighbourhoods gives rise to the smallest filtration in which the
neighbourhood function v * is given by

(9) X ev®(lw|) iff thereis a Vi € ¥ such that V() C1X1 and V(p) € v(w).

To see that (9) is well-defined, we should check that for all Vp € X, if w =y w’ then
V(p) € v(w) iff V(e) € v(w'), but this is clear since w and w’ satisfy the same formulas in
Y, thus V() € v(w) iff Mw IF Vo iff Mw’ IF Vo iff V() € v(w'). It is also easy to see
that v* is indeed upwards closed, since X C Y implies 1Xt C 1YY, so if V(¢) C tXt then also
V(¢) € 1YY, The minimality of v* may be summarised in

(10) X € v®(|w|) implies 1Xt € v(w), for all X C Wy,

which is immediate from (9).

Condition (iii) tells us which neighbourhoods we are allowed to add. Hence by adding all
the allowed neighbourhoods we obtain the largest filtration where the neighbourhood function
vl is given by

(11) X e vl(|w|) iff for all Vp € ¥ : If tXt C V() then V(y) € v(w).

Again, v is well-defined due to the properties of equivalent states, and it is also clear that
vl is upwards closed, since X C Y implies 1X} C {Y1, hence if for all Vi in 3, {Xt C V()
implies that V(¢) € v(w), then it is certainly also the case that {Y{ C V(¢) implies that
V() € v(w). The maximality of v! is expressed by

(12) X ¢ v!(Jw|) implies 1Xt ¢ v(w), for all X C Wy,
which follows directly from (11).

Lemma 4.27 Let M = (W, v, V) be a monotonic model and ¥ a subformula closed set of
formulas. Then (Ws,v*, V) and (Ws,v!, V1), where V/(p) = |V (p)| for all p € PROP, are
both filtrations of M through X.

Proof. We have already seen that v* and v! are both upwards closed. So for v* we only
need to check that condition (iii) holds, since we have taken condition (ii) as the definition
of v®. So assume that X € v*(lw|). By (9), there is a Vp € ¥ such that V(¢) C 1Xt and
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V(e) € v(w). Now take any Vi € ¥ such that 1X4 C V(). Then V(y) C V(¢), and by
upwards closure of v, we have V(¢) € v(w).

For v! we only need to check condition (ii), and we will do that by contraposition: Let
V1) € ¥ be arbitrary and suppose that |V (1)| ¢ v!(Jw|). By (11), there must be a Vo € ¥
such that 4|V ()|t € V(e) and V(p) ¢ v(w). From the upwards closure of v and V(¢) ¢ v(w)
it cannot be the case that 1|V (¢)|t = V(¢) € v(w). QED

When we filtrate models, we are interested in preserving as many properties of the model
as possible in the filtration. In particular, when we wish to show that a monotonic modal
logic A has the finite model property, we often know that A is complete with respect to some
class of models K. It is therefore interesting to know which classes of models admit filtrations.

Definition 4.28 A class K of models admits filtrations, if for all M € K and all subformula
closed sets of formulas ¥, there is a filtration M/ of M through ¥ such that M/ € K. -

Proposition 4.29 The following model classes admit filtrations:

(M) The class of all monotonic models.
(N) The class of monotonic models satisfying
(n) YweW W ev(w).
(P) The class of monotonic models satisfying
(p) Ywe W :0¢v(w).
(D) The class of monotonic models satisfying
(d) YweW:X ecvw)—W\X ¢v(w).
(C) The class of monotonic models satisfying
(c) YweWVX), Xo CW: (X; €ev(w) & Xs €v(w)) — X1NX;y €v(w).
(T) The class of monotonic models satisfying
(t) Ywe WVXCW:Xecv(w)—weX.
(4°) The class of monotonic models satisfying
() Yw e WYX CW: X ev(w) = m,(X) €viw).
(5) The class of monotonic models satisfying
(v) Ywe WYX CW:X ¢v(w)—W\m,(X) €rv(w).

Proof. Throughout the proof, M = (W, v, V') is a monotonic model, ¥ is a subformula closed
set of formulas, M® = (Wy,v*, V') is the smallest filtration of M and M! = (Wx, v!, V¥) is
the largest filtration of M. Recall from (10) and (12) that the following hold for all w € W
and all Y C Wx:

Y e vi(|lw]) = 1YY € v(w)

Y ¢ vi(|lw]) = 1Yt ¢ v(w)

These implications, also in their contraposed versions will be used without warning in the
proofs below. We will also use that for all Vo € X and allw € W: |m,(V(¢))| = m,s(|V(p)]),
which is easily shown from the Filtration Theorem.

Proof of (M): Follows from Lemma 4.27.

Proof of (N): When M satisfies (n) then M! also satisfies (n), since W, ¢ v!(Jw|) implies
W ¢ v(w).
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Proof of (P): When M satisfies (p) then M* also satisfies (p), since ) € v*(|w|) implies
0ev(w).

Proof of (D): When M satisfies (d) then M* also satisfies (d): X € v*(|w|) implies Xt €
v(w) and by (d) for M, W\ 1Xt ={Wx \ X{ ¢ v(w), hence Wx \ X ¢ v*(Jw|).

Proof of (C): Assume that M satisfies (¢). Let v~ be the neighbourhood function obtained
by closing v* under finite intersections, that is,

X e v (Jw|) iff there are Vo,..., Ve, € X such that
V((pz) S V(w)a (S {17 st 771} and ﬂie{l,“.,n} V((p) - +X+

Define M~ = (Wx,v~,V/). Then M~ is clearly a monotonic model satisfying (c). We will
now show that M~ is a filtration of M through ¥. Condition (ii) of Definition 4.24 holds
because v* C v~ and v satisfies (ii). For condition (iii) of Definition 4.24, assume that
X € v (lw]) and let Vp € ¥ be arbitrary such that 1X¥ C V(p). We must show that
V(e) € v(w). From X € v~ (Jw|) we have Voi,...,Ve, € ¥ such that V(p;) € v(w)
for all i« € {1,...,n} and V(p1) N...NV(pn) C tXt. As M satisfies (c), it follows that
Vier) N...NV(pn) € v(w) and from V(1) N...NV(p,) C Xt C V(e) we may now
conclude that V(p) € v(w).

Proof of (T): When M satisfies (t), then M* satisfies (t): X € v*(|w|) implies X1 € v(w),
and since M satisfies (t), w € 1Xt, hence |w| € fX{| = X.

Proof of (4’): Assume that M satisfies (iv’). We will show that M* also satisfies (iv’).
Assuming X € v*®(|w|), then there is a Vi € 3 such that V(¢) C {Xt and V() € v(w). We
need to prove mys(X) € v*(Jw|). Since M satisfies (iv’), it follows that m,(V(y)) € v(w).
From m,(V(y)) = V(Vg) and Vyp € ¥ we obtain from the Filtration Theorem 4.26 that
V(Ve)| = [m,(V(e))| € v*(w]), and since | m, (V ()] = mu([V(9)]), also m,«([V(p)]) €
v*(Jw|). Finally, from V(y) C X1 = |V(¢)| € X and the monotonicity of m;, we may
conclude that m, s(X) € v*(Jw|).

Proof of (5): Assume that M satisfies (v). We will show that M also satisfies (v). Suppose
X ¢ v!(|w]). Then there is a Vo € ¥ such that {X{ C V() and V(¢) ¢ v(w). As M satisfies
(v), we have W \ m,(V(y)) € v(w). Suppose now for contradiction that Wy \ m,:(X) ¢
v!(Jw|). Then there is a V¢ € ¥ such that { Wy \ m,(X)f C V() and V() ¢ v(w). From
1Xt C V(y) it follows by monotonicity of m, that W \ m,(V(e)) € W \ m,(1X4). Using
the Filtration Theorem, it is easy to show that W \ m,(V(¢)) = tWx \ m,:(V(¢)){, hence
WA\ m,(V(e)) C V(). Now, since V(¢)) ¢ v(w), we have arrived at a contradiction with
WA\ m,(V(e)) € v(w) due to the upwards closure of v. QED

Filtrations are not only good for showing the finite model property, they are also a way
of transforming the canonical model into a model of the right kind. The best known exam-
ple of this method is perhaps the completeness proof of propositional dynamic logic (PDL),
but filtrations have also been the key tool in obtaining completeness for some better known
monotonic modal logics: In Goldblatt’s concurrent propositional dynamic logic (CPDL) [32],
as in PDL, the canonical model is not regular, or standard, with respect to all program con-
structions, but the canonical model can be filtrated to produce a regular CPDL model. In
[36], a characterisation of Nash-consistency for finite coalition models results in completeness
with respect to the class of all Nash-consistent coalition models by filtrating the canonical
coalition model of CLNC, the smallest coalition logic together with an added inference rule.
Most recently, completeness for the alternating-time temporal logic (ATL) [2] has been shown
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in [33], where filtrations are used to obtain a model which is standard with respect to the
effectivity functions interpreting the temporal fixed-point operators.

4.3 Hennessy-Milner Classes and Ultrafilter Extensions

The last model construction, we will treat is that of taking wltrafilter extensions. For Kripke
models, ultrafilter extensions may be seen as a completion of the underlying frame struc-
ture, and in the Algebra section we will see that the same holds for ultrafilter extensions of
monotonic models. But perhaps more interestingly, ultrafilter extensions of Kripke models
are modally saturated structures, which implies that modally equivalent states are bisimilar.
This result is a basis for the slogan “modal equivalence implies bisimilarity somewhere else”,
namely in the ultrafilter extensions, see e.g. Blackburn et alii [6]. We were hoping to obtain
an analogous result for ultrafilter extensions of monotonic models, but unfortunately, we must
leave this as an open problem. Nevertheless, the basic construction will be presented here,
together with some results which will be needed or helpful when looking for a solution.

The classes of models for which modal equivalence implies bisimilarity are called Hennessy-
Milner classes.

Definition 4.30 (Hennessy-Milner Classes) Let K be a class of monotonic models. K is
a Hennessy-Milner class, or has the Hennessy-Milner property, if for every two models M and
M’ in K and any two states w,w’ of Ml and M/, respectively, if w and w’ satisfy the same
modal formulas (notation: M, w e~ M/, w'), then M, w < M/, w'. —4

For Kripke models, image finiteness or finite branching, is sufficient for the Hennessy-
Milner property. For monotonic models, the Hennessy-Milner property is ensured for classes
of locally core-finite monotonic models, that is, core-complete models in which v“(w) consists
of a finite collection of finite neighborhoods for each state w. Note that there may well be
infinitely many core neighbourhoods in the entire model, if W is inifinite. The case where
there are only finitely many core neighbourhoods has been proved in [57] (Theorem 3.5) in
the context of Coalition Logic. Simply observe that Pauly’s definition of a uniformly finitary
coalition model is the same as requiring that the model is core-complete, has finitely many core
neighbourhoods, and all core neighbourhoods are finite. The proof of the following proposition
is essentially the same as in [57] (Theorem 3.5), but we include it for completeness’ sake.

Proposition 4.31 Let K be a class of locally core-finite monotonic models. Then K is a
Hennessy-Milner class.

Proof. Let M = (W,v,V) and M’ = (W', v/, V') be two models in K, s € W and s’ € W',
Assume that M, s «~ M, s’. We will show that the modal equivalence relation « is a core
bisimulation between M and M, which suffices by Proposition 4.13.

The (prop) clause is immediate. To show the (forth). condition, suppose that sZs' and
X € v°(s). We need an X' C W' such that X' € v/°(s') and for all 2’ € X' there is an
x € X such that M, z «~ M/, 2/. Since both W and W’ are assumed to be locally core-finite,
V(s ={X{,..., X} and X = {x1,..., 21} for some n, k € w.

In order to derive a contradiction, suppose that for all X! € v/¢(s’) there is an z} € X!
such that for all z; € X, it is not the case that M, z; e~ M, 2}. Let these z be fixed for

7
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i =1,...,n. Now, there must be formulas witnessing this, i.e., for each x} we have for all
zj € X a formula ¢;; such that M, 2} |- ¢;; and M, z; ¥ ¢;;. Consider the formula

e=\ A o

i=1,cn j=1,....k
It should be clear that for each of the zj, M/, z} I- A,_; _; ¢i;. It follows that
M/, 8" IF Agp.
However, the formula ¢ cannot be satisfied at any z; in X, hence, as X € v(s),
M, s ¥ Ap.

But this is a contradiction with the assumption that M, s «~ M’, 5.
The (back). condition is shown in a similar way. QED

The next step would naturally be to define a notion of modal saturation for monotonic
models, which implies that classes of modally saturated models have the Hennessy-Milner
property. Inspecting the proof of Proposition 4.31, we see that if we are no longer ensured
to work with locally core-finite models, then both the disjunction and the conjunction in the
formula ¢ may be infinite. In practice, modal saturation should thus allow us to encode
(lack of) modal equivalence in a formula, i.e., we must be able to reduce the possibly infinite
number of witnessing formulas to a single one. The definition below is due to Pauly [55].
Independently, we also found a definition of m-saturation which we believe to be equivalent
with the one below, but its formulation was rather baroque. Hence our choice to use Pauly’s
version.

Definition 4.32 (m-saturation) Let M = (W, v, V) be a monotonic model. Then M is
m-saturated if the following conditions hold.

(ml) For any I' C Ly, w € W and X C W such that X € v(w), if I is finitely
satisfiable at some state in X, then I' is also satisfiable at some state in
X.

(m2) For any I' C Ly and w € W, if for every finite I C,, T' there is an

X € v(w) such that all z € X satisfy I'?, then there is an Y € v(w) such
that all y € Y satisfy T

_{

With Definition 4.32 above, it is fairly straightforward to show that classes of modally
saturated monotonic models have the Hennessy-Milner property.

Proposition 4.33 Classes of m-saturated models are Hennessy-Milner classes.

Proof. The proof, which may be found in [55], is similar to the proof of Proposition 4.31,
and we leave out the details. QED
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Before we define ultrafilter extensions, recall that for any set W we can construct the
powerset algebra over W, P(W) = (P(W),U, —w, W), and the dual Stone space of P(W) is
the zero-dimensional, compact and Hausdorff topological space Sy = (Uf (W), 7s), where
Uf (W) is the set of ultrafilters over W, and the topology 7g is generated by the clopen basis
consisting of the sets @ = {u € Uf(W) | a € u} for each a € P(W). The set of closed sets
in Sy will be denoted by K(Spwy). If w € W, then m,, denotes the principal ultrafilter
generated by w.

Definition 4.34 (Ultrafilter Extension) Let F = (W, v) be a monotonic frame. We define
the wltrafilter extension uelF of F to be

uel = (Uf (W), vue)
where for v € Uf(W), X C Uf(W),
(13) X € vye(u) iff 3C € K(Spmwy) : C C X &Vac P(W):C Ca— my(a) € u.
For a monotonic model M = (F, V'), the ultrafilter extension ueM of M is the model
ueM = (uelF, Vi),

where

—

(14) Vie(p) = V(p).
_{

Remark 4.35 For clopens @ in the Stone space Sgyy, i.e., for a € P(W), (13) reduces to
(15) @ € vye(u) iff my(a) € u.

For closed elements C' in Sqyy), (13) reduces to

(16) C € vye(u) iff Yae P(W):C Ca— my(a) € u.

The following truth lemma is one of the steps on the way to showing that modal equivalence
implies bisimilarity in the ultrafilter extension, since it implies that: If w «~ v then m,, «~ m,,
hence if ultrafilter extensions can be shown to be m-saturated, the result is immediate.

Lemma 4.36 Let M = (W, v, V) be a monotonic model and weM = (Wye, Vye, Vae). Then
for any modal formula ¢ and any ultrafilter u € Wye, we have, V(p) € u iff ueM,u Ik ¢. In

other words, Vye(¢) = V(¢). Hence we have for all w € W, w e~ my,.

Proof. The proof of the first part is as expected by induction on ¢, and as usual, the
atomic case holds by definition. The boolean cases follow easily from the defining properties
of ultrafilters, so we only show the modal case:

ViVp)eu <= m,(V(p)) €u
él——% @ € Vye(u)

g Ve () € vye(u)

— weM,ulF V.
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The last part of the proposition follows from the first:

—

MywlkpeweV(p) e V(p) € my < Ty € V(p) = Vie(p) & ueM, my, IF .

QED

As mentioned already, we have to leave the question of whether modal equivalence implies
bisimilarity in the ultrafilter extension as an open problem. The difficulty is to show that
ultrafilter extensions of monotonic frames are m-saturated.

5 Definability and Correspondence

The topics of this section are definability and correspondence [5, 41], as the title says. But we
will also lay some groundwork for the simulations of section 10, which, in the current context,
may be thought of as offering correspondence between monotonic modal logic and normal
modal logic.

In the last subsection 5.3, we present Pauly’s [55] adaptation to monotonic modal logic of
the van Benthem characterisation theorem.

5.1 Definability

When we wish to characterise a class of structures satisfying certain properties, we are often
mainly interested in the frame theoretic properties, thus abstracting away from particular
model instances. The notion of frame validity gives us a handle on definability of frame
classes. We first extend the definition of frame validity and recall the definition of modal
definability.

An Ly-formula ¢ is valid at a state w in an Ly-frame F (notation: F,w IF ) if for every
model (F, V) based on F, (F, V), w Ik . Similarly, if " is a set of Ly-formulas, then I' is valid
at a state w in an Ly-frame F (notation: F,w I-T') if for all p € ', F,w I .

Let K be a class of Ly-frames and ¢ an Ly-formula. Then ¢ defines K if for all Ly-frames
F,FeKiff FIF p. A set ' of Ly-formulas defines K if for all Ly-frames F, F € Kiff FI-T.
A class of frames K is modally definable if there is a set of Ly-formulas that defines K.

Proposition 5.1 The following formulas define the class of monotonic Lv-frames satisfying
the indicated condition.

N VT (n) Yw e W : W € v(w).
P -Vl (p) Vw e W : 0 ¢ v(w).
C VpAVg—V(pAq) (c) VweWVX,Xo CW:
(Xl € V('w) & Xq € V('U})) —-X1NXy € I/(U}).
T Vp—p (t) Vwe WVX CW: X ev(w) »we X.
VVp — Vp (iv)Vw e WYX, Y CW:
(Xevw)&Vee X :Yev(r) -Y ev(w).

W

4 Vp — VVp (iVNwe WVX CW: X € v(w) — my(X) € v(w).
5 Ap— VAp (V) Vwe WVX CW: X ¢v(w) — W\my,(X) €viw).
B p— VAp b)) VweWVXCW:weX —-W\m,(W\ X) € v(w)
D Vp— Ap (d)Vwe WVX CW: X ev(s) =W\ X ¢ rv(w).
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Proof. Let F = (W,v) be a monotonic Ly-frame. For each of the listed formulas ¢, we
must show that F I ¢ if and only if F satisfies the indicated condition. The proof of the “if”
direction is quite trivial in all cases, so we only show the “only if” direction, and the method
for proving this is the same for all formulas ¢: We assume that F does not satisfy the condition
in question, and use this assumption to find a suitable valuation V' such that we can refute ¢
at some state in (F, V). Some abuse of notation will simplify the formulations: F ¥ (n) will
denote that F does not satisfy condition (n); similarly for the other frame conditions.

N: Assume F ¥ (n), then there is a w € W such that W ¢ v(w). It follows that for any
valuation V', V(T) ¢ v(w), hence (F,V),wl VT, ie., FK¥ N.

P: Assume F # (p), then there is a w € W such that () € v(w). Hence for any valuation
V,V(Ll) ev(w), and (F,V),wl- VL, ie., F¥ P.

C: Assume F ¥ (c), then there are w € W and X1, Xo C W such that X; € v(w) and
X2 € v(w), but X7 N Xy ¢ v(w). Let V be a valuation with V' (p) = X; and V(¢q) = X3, then
(F,V),wl-VpA Vg, but (F,V),wWF V(pA q), and hence F ¥ C.

T: Assume F ¥ (t), then there are w € W and X C W such that X € v(w) and w ¢ X.
Let V' be a valuation with V(p) = X, then (F,V),w IF Vp and (F,V),w ¥ p, hence F ¥ T.

4: Assume I ¥ (iv), then there are w € W and X,Y C W such that X € v(w), Vx €
X:Y ev(r)and Y ¢ v(w). Let V be a valuation with V(p) = Y, then for all x € X,
(F,V),z IF Vp, so X C V(Vp) and by upwards closure of v(w), (F,V),w IF VVp. But
Y =V (p) ¢ v(w), hence (F, V), w ¥ Vp, and it follows that [F ¥ 4.

4’: Assume F F (iv’), then there are w € W and X C W such that X € v(w) and
my(X) ¢ v(w). Let V be a valuation with V(p) = X, then (F,V),w IF Vp, but V(Vp) =
my(X) ¢ v(w), thus (F,V),w ¥ VVp, and hence F ¥ 4’.

5: Assume F ¥ (v), then there are w € W and X C W such that X ¢ v(w) and
WA\ my(X) ¢ v(w). If now V is a valuation with V(p) = W\ X, then V(-p) = X ¢ v(w)
and W\ V(V-p) = V(Ap) ¢ v(w), and hence (F,V),w ¥ V-p, ie., (F,V),w I Ap and
(F,V),w ¥ VAp, thus we may conclude that F ¥ 5.

B: Assume F ¥ (b), then there are w € W and X C W such that w € X and W\ m, (W '\
X) ¢ v(w). If V is a valuation with V(p) = X, then w € V(p) and W \ m, (W \ V(p)) =
V(Ap) ¢ v(w). Hence (F,V),w - p and (F,V),w ¥ VAp, so F ¥ B.

D: Assume F ¥ (d), then there are w € W and X C W such that X € v(w) and
WA\X € v(w). Let V be a valuation such that V(p) = X, then V(p) € v(w) and V(-p) € v(w),
hence (F, V), w I Vp and (F, V), w ¥ Ap, and it follows that F i D. QED

The frame theoretic analogues of the model constructions of the previous section are
obtained by simply leaving out the clauses concerning the valuation, and the truth invariance
results for models translate more or less immediately into results on preservation of frame
validity when forming disjoint unions, generated subframes, bounded morphic images and
ultrafilter extensions. These in turn tell us about the limitations of definability via frame
validity.

Definition 5.2 For a family of disjoint monotonic Ly-frames {F; = (W;,1;) | i € I} their
disjoint union is the Ly-frame |H,.;F; = (W,v) where W = |;c;W; and for X C W,
X ev(w)iff X NW; € y(w).

A bounded morphism from a monotonic Ly-frame F = (W, v) to a monotonic Ly-frame
F' = (W’,/') is a function satisfying
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(BM1) If X € v(w), then f[X] e V' (f(w)).
(BM2) If X' € v/(f(w)), then there is an X C W such that f[X] C X’ and
X € v(w).

If there is a surjective bounded morphism from F to F’, then we say that F’ is a bounded
morphic image of F (notation: F — F’).

For monotonic Ly-frames F' = (W', /) and F = (W, v), F' is a generated subframe of F
(notation: F' »— ) if W/ C W, and the identity map i : W' — W is a bounded morphism
from F’ to F. For a subset X of W, the subframe generated by X in F is the subframe (W' /)
where W' is the intersection of all sets Y such that X C Y and (Y, /) is a generated subframe
of F. -

The proof of the following proposition is standard, and we leave it to the reader.

Proposition 5.3 Let ¢ be an Ly-formula. Then the following holds for monotonic Lv-
frames.

(i) If for alli € I, F; |-, then |H;c; Fi - .
(it) If ' — T, then F I ¢ implies F' |- .
(i1i) If F — F’, then F I ¢ implies F' Ik .
(iv) If ueF I+ o, then F I ¢.

It is now clear that any modally definable frame class K must be closed under disjoint
unions, generated subframes and bounded morphic images, and K must reflect ultrafilter
extensions, that is, if uelF is in K, then F is in K. It turns out that within the class of frames
which are closed under taking ultrafilter extensions, these (anti) closure conditions are also
sufficient for definability. This is stated in the following analogue of the Goldblatt-Thomason
theorem, which we will prove in section 7.

Theorem 5.4 (Monotonic frame definability) Let K be a class of monotonic Ly -frames
which is closed under taking ultrafilter extensions. Then K is modally definable iff K is closed
under disjoint unions, generated subframes and bounded morphic images, and reflects ultra-
filter extensions.

Theorem 5.4 may be seen as a frame theoretic analogue of Birkhoff’s characterisation
of equationally definable classes of algebras as varieties, i.e. classes of algebras which are
closed under taking direct products, subalgebras and homomorphic images. In section 7.4,
we will see that disjoint unions, bounded morphic images and generated subframes are the
dual notions of these algebraic constructions.

5.2 Correspondence

In correspondence theory, we compare modal languages with other languages such as first-
and second-order logic for the purpose of expressing properties of models and frames. At first
glance, there seems to be a problem when it comes to the correspondence theory of mono-
tonic modal logic, namely, neighbourhood frames have a second-order character. However, we
will see that we can treat monotonic frames as two-sorted relational structures for a suitable
first-order language, by viewing the neighbourhood function as a relation R, between the
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universe W and P(W) (cf. the remark after (1)). This is also the idea behind the simula~
tion of section 10, where we will simulate monotonic modal logics by normal bimodal ones.
The observation, also made by Kracht and Wolter [44], that a certain class of £y-formulas
correspond to Sahlqvist formulas in a language which is interpreted over Kripke structures
will allow us to apply the Sahlqvist Correspondence Theorem to obtain a similar result for
monotonic modal logic (Theorem 5.14).

Model Correspondence

We will start by looking at correspondence on models, as this is interesting in its own right,
but subsequently we will also use some of the definitions and results for models when treating
frame correspondence.

As mentioned, the key to viewing a monotonic model as a first-order structure is to think
of the neighbourhood function as a relation R, between the universe W and P(W). This
means that the first-order language must contain variables which can be assigned to sets of
states. One way to achieve this would be with a two-sorted first-order language, but we will
instead use a unary relation symbol to distinguish the two kinds of variable interpretations.
Furthermore, by turning a monotonic model into a relational structure we can view it as
a Kripke model. Therefore, we also define a modal language which will be interpreted via
Kripke semantics.

Definition 5.5 (Model Correspondence Languages) For a (countable) collection ® of
proposition letters, [,IV(Q)) is the first-order language of Ly which has equality =, first-order
variables x,v, z, ..., unary predicates Qq, Q1,Q2,... for each qg,q1,q2,... in ®, two binary
relation symbols R, and R5 and one unary relation symbol P.

L denotes the modal language (over ®) which contains two unary modalities (diamonds),
<&, and €5, and a nullary modality (constant) pt. -

An Ly-model M = (W, v, V) may now be seen as a Kripke model by viewing v as a
relation R,, and interpreting R5 by the element-of relation and P by W. That is,

R,ywu iff  wev(w),
(17) Rsuw iff w € u,
P = W

More precisely, we are viewing M as the Kripke model M*®* = (W UP(W),R,, R5, P, V),
where elements of P(WW) have been added as new states, and R,, Ry and P are defined as
above. The truth definition in M*® is as usual in Kripke models:

M®, w Ik L never,

Me®, w I+ ¢; it weV(g),

M® wl-Opp iff Ju(R,wu & M® ulk p),
M® w5 iff Fu(Rswu & M® ulk ),
M®, w I pt iff weP(=W).

When interpreting L4 (®)-formulas on a monotonic model M = (W, v, V) (in which case
we will write M! for M), we assume that an assignment § on M! assigns either an old state
(in W) or a new state (in P(WW)) to each variable. The unary predicates @); are interpreted
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by V(g;), and R,, Rs and P as above. It should be clear that M! is just M® viewed as a
first-order model.

We will see that the unary relation P is only needed to obtain global correspondence,
therefore we will also define two translations into £%,(®), a local and a global one.

Definition 5.6 (Standard Translation) Let x be a first-order variable. The local standard
translation st, : Ly — L&(®P) is defined inductively by

sty(L) = x#ux,

stz(q) = Qu,

stz(—p) = sta(p),

sta(p V) = sta(p) V sta(¥),

stz (V) = Jy(Ryaxy ANVz(Rsyz — st.(p))).

The global standard translation ST, : Ly — L& (®) is defined by

ST.(p) = Px — stz(p). =

We also need a translation which will take an Ly-formula to an Lo-formula, and its
definition should not come as a surprise.

Definition 5.7 (Diamond Translation) Define the translation (-)! : Ly — Lo inductively
as follows:

1t o= 1
po=p
()t = ¢t
(V) = o' vyl
(v@)t = OVDBCPt‘

Define the translation (-)°: Ly — Lo by
<&

¢° = pt— . 3

With these translations, the following proposition should be almost immediate. Ob-
serve that if ST%(-) denotes the standard translation for normal modal logic, then st,(¢) =
STS(oY), and ST, (p) = STE(°), when defining ST¢ (pt) = Pu.

Proposition 5.8 (Correspondence on Models) Let ¢ be an Ly -formula. Then

(1) For all monotonic Ly-models M = (W,v, V') and all states w in M:
M,w - ¢ iff M®* wlk @' iff M'E st.(p)[w]

(ii) For all monotonic Ly-models M = (W, v, V):
MIF o iff M®IF¢® iff M EVZST,(p).
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Proof. The proof of the first equivalence in (i) is by straightforward induction on ¢. We
only show the modal case:

M,wl- Ve iff V(p) € v(w)
(v monotone) iff Ju e W U P(W) U e U(ZL‘) &Vyeu: Myl e
) iff e WUPW):uecv(z)&Vyeu: M® yl-
(def. M®) iff Ju e W*®: Ryau & Vy € W*: Ryuy — M®, y Ik ¢!
it MC,w - O, 050"
iff M* wlk (V).

The second equivalence in (i) follows from the first and local correspondence on Kripke models
together with the observation that st,(¢) = ST°(¢"). The proof of the first equivalence of
(ii) is also easy:

MIFe iff forallwe W :M,wlk ¢
iff forallwe WUPW): M® wk ptor M*,w I ¢!
iff forallwe WUPW): M wlk pt— ¢
i M® IF 0.

Again, the second equivalence follows from the first together with global correspondence on
Kripke models and the observation that ST () = ST (¢°). QED

Frame Correspondence

As mentioned at the beginning of this section, frame validity is really a second-order property.
This is well-known and unsurprising, since validity factors out valuations by quantifying over
all possible subsets of the universe. The interesting cases are those in which the monadic
second-order correspondent is equivalent to a first-order formula. We start by defining the
first- and second-order languages for monotonic frames, and recall the definition of local and
global frame correspondence.

Definition 5.9 (Frame Correspondence Languages) Elv denotes the first-order frame
language of Ly. ,Clv has equality =, first-order variables z,v, z, . . ., two binary relation sym-
bols R, and R5 and one unary relation symbol P.

The monadic second-order frame language £2V is obtained from Elv by allowing second-
order quantification, that is, CQV has everything Elv has, and in addition EQV contains monadic
predicate variables Qg, @1, Qo2, ... over which may be quantified. =

Definition 5.10 (Frame Correspondence) Let ¢ be an Ly-formula and a(z) a formula
of the corresponding first- or second-order language (z is assumed to be the only free variable
in ). Then ¢ and a(z) are each other’s local frame correspondents if for any Ly-frame F
and any state w in F,

F,wlF ¢ iff FE afw)].

That is, for any valuation V, (F,V),w I ¢ iff (F,V)!E afw].
If a class K of Ly-frames is definable by both ¢ and a(z), then we say that ¢ and «a(x)
are each other’s global frame correspondents. .
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The second-order translation of an Ly-formula ¢ is obtained from the standard translation
of ¢ by quantifying over the proposition letters occurring in ¢. When interpreting an £2V—
formula on a monotonic frame F, we will write F? for F. And just as we can view a monotonic
Lv-model as a Kripke model, we can view a monotonic Ly-frame F as a Kripke Lo-frame,
F* = (WUPW),R,, Rs, P), where R,, R5 and P are interpreted as in (17). We can now
show the following frame analogue of Proposition 5.8.

Proposition 5.11 (Correspondence on Frames) Let ¢ be an Ly-formula. Then

(i) For all monotonic Ly -frames F and all states w in F:

F,wl- ¢ iff T wlk @b iff F2EVQ.,...,Qnsty(p)[w]

(ii) For all monotonic Ly -frames F:
FliF o iff FIF¢® iff F2EVQ1,...,QuvVzST.(p).

Proof. Let F = (W, v) be a monotonic Ly-frame. For the first equivalence in (i), note that
a valuation on F is also a valuation on F®, and a valuation V on F*® induces a valuation V |y,
on F where V[ (¢) = V(gq) N W. Moreover, these valuations agree on W, that is, for all
weW,weV(g) iff we Viw (q).

CrAaM 1 If V and V' are valuations on F and FF®, respectively, and V and V' agree on W,
then we have for all w € W and all Ly-formulas ¢,

(F, V), wlF o iff (F*, V"), wl o

ProoF or CLAIM The proof is by induction on ¢ and is more or less the same as in the proof
of item (i) of Proposition 5.8. We leave out the details. <

The direction from left to right now follows by contraposition: If F®, w ¥ ¢! then there is a
valuation V on F® such that (F®, V), w ¥ ¢. By Claim 1 it follows that (F, V Iy ), w ¥ ¢, hence
F,w ¥ . The other direction is shown similarly, and the second equivalence in (i) follows from
local frame correspondence on Kripke frames and the observation that st, () = STS(¢?).

The first equivalence of (ii) is also shown by using Claim 1. For the direction from left to
right, assume that F® ¥ ¢°. Then there is a w in W U P(W) and a valuation V on F*® such
that (F*, V), w ¥ pt — ¢!, hence (F*,V),w IF pt and (F*,V),w ¥ ¢!. By the definition of P
in [F* it follows that w € W and so by Claim 1, (F, V[w),w ¥ ¢, hence F I ¢.

The direction from right to left is also shown by contraposition. So suppose F I ¢, then
there is a w € W and a valuation V on F such that (F, V), w ¥ ¢. Since V is also a valuation
on F* it follows from Claim 1 that (F*,V),w ¥ ¢’ hence (F*,V),w IF pt A —¢!, and we
may conclude that F® I ©° Again, the last equivalence in (ii) follows from global frame
correspondence on Kripke frames and the observation that ST, (¢) = ST%(¢°). QED

Remark 5.12 Note that when we are looking for a first-order correspondent it suffices to find
a local first-order correspondent, since if a(x) locally corresponds with ¢, then Va(Px — a(z))
is a global correspondent of .
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In the above, we have in fact established second-order frame correspondence by simulat-
ing monotonic Ly-frames by Kripke Lo-frames, and using known correspondence results for
Kripke frames. Even though, up until now, we could have left out all mentioning of Kripke
frames and the translation (-)! and simply shown the correspondence results directly, it is
clear that this correspondence between neighbourhood semantics and Kripke semantics is
useful. In section 10, we will return to the topic of simulations in more detail, but for now we
will use the simulation of monotonic frames by Kripke frames to obtain an analogue of the
Sahlqvist Correspondence Theorem for monotonic modal logic.

Recall that the Sahlqvist Correspondence Theorem gives us a syntactic characterisation
of modal formulas which have first-order frame correspondents. In [44], Kracht and Wolter
simulate monotonic modal logic with bimodal normal modal logic via the translation (-)!, and
they use the observation that a certain class of Ly-formulas translate into bimodal Sahlqvist
formulas via (-)! to obtain results concerning their simulation. However, in the current context
the usefulness of this Ly-formula fragment is to obtain automatic first-order correspondence.

Definition 5.13 (KW-formulas) An Ly-formula ¢ — x is a KW-formula if 9 is of the
form /\z‘gn Vpi AN j<m 4 and  is built from propositional variables by using A, V, V, A only.

An Ly-formula ¢ — y is a dual KW-formula if ¢ is of the form /\ign Ap; N /\jSm g; and
X is built from propositional variables by using A, V, V, A only. -

Theorem 5.14 (First-Order Correspondence) If ¢ is a KW-formula, then o locally cor-
responds to an Ly -formula ay(x) on monotonic frames, and ay(z) is effectively computable

from .

Proof. By Proposition 5.11, ¢ locally corresponds to ¢!, and when ¢ is a KW-formula, then
¢' is a Sahlqvist Lo-formula, hence it has a first-order correspondent ¢, (z), so we can take
ay(z) = cyi(x). Furthermore, using the Sahlqvist-van Benthem algorithm (see e.g. Blackburn
et alii [6]) ct(x) is effectively computable from ¢ and since ¢ is also effectively computable

from ¢, so is ax(x). QED

Example 5.15 If we apply Theorem 5.14 to the KW-formula ¢ — VAg (B), then we should
obtain an L£-formula which is equivalent with the frame condition (b) Vw € W VX C W :
weX —W\m,(W\ X) € v(w). We have,

B' = (¢ — VAg)' = ¢ — ©,050,05q.
Applying the Sahlqvist-van Benthem algorithm to BY, we obtain the Elv—formula,
c(x) = y(Ry(z,y) ANVz(R5(y, 2) — Yu(Ry,(z,u) — Ir(Rs(u,r) AT = x)))).

On a monotonic Ly-frame F = (W, v), ¢(x) expresses the condition {z | Vu € v(z) : © € u} €
v(x) which by upwards closure of v(z) is equivalent with

IWN{z} g v(z)) ev(@) (%)

Using the upwards closure of v again, and the fact that x € {}, it is easy to show that (x)
is equivalent with the implication x € X — W\ m, (W \ X) € v(x).
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Example 5.16 Applying Theorem 5.14 to the KW-formula Vg — Agq (D), we first obtain
the translation D! = ¢, 059 — 0,<5q, and from D! we compute the first-order correspondent
c(z) with the Sahlqvist-van Benthem algorithm,

c(x) =VyVz(Ry(z,y) A Ry(z, z) — Ju(Rs(y,u) A Rs(z,u))).
On a monotonic Ly-frame F = (W,v), ¢(x) expresses the condition,
X; €v(z) and Xy € v(z) — X1 N X # 0,

which is easily shown to be equivalent with X € v(z) - W\ X ¢ v(z).

5.3 Monotonic Modal Fragment of FOL

The characterisation due to J. van Benthem [4] of the modal fragment of first-order logic as
the bisimulation invariant fragment, is one of the highlights in (normal) modal correspon-
dence theory. Pauly [55] has adapted van Benthem’s proof to achieve an analogous result for
monotonic modal logic.

To avoid confusion between the notion of standard translation (as defined in 5.6) for
monotonic model logic and the standard translation for normal modal logic, we will use the
prefixes ‘monotonic’ and ‘normal’ explicitly in this subsection. Similarly, for bisimulation we
will speak of monotonic bisimulations and Kripke bisimulations. If we refer to the fragment of
first-order logic which consists of the monotonic standard translations of Ly-formulas, then
Pauly’s result can be stated as (Theorem 5.23): The monotonic modal fragment of first-order
logic is precisely the monotonic bisimulation invariant fragment.

This subsection presents the main steps in Pauly’s proof from [55], only slightly adapted
to our setting, and we will leave out most technical details, of which several occur elsewhere
in this thesis.

The reason why we have chosen to devote as much attention to the proof of an existing
result, is partly because we find Pauly’s characterisation theorem an interesting and elegant
analogue of van Benthem’s characterisation theorem, and partly because [55] only exists as
an unpublished, not easily available, manuscript.

In the previous sections, we have seen how to view monotonic Ly-models as L& (®)-
models, that is first-order models for the language £&,(®). We can also translate the definition
of bisimulation to £%,(®)-models.

Definition 5.17 (FO monotonic bisimulation) Let M = (W,R,,R5,P,V) and M' =
(W',R,,,R5,P',V') be two L& (®)-models. A non-empty binary relation Z C W x W' is
a monotonic bisimulation between M and M’ (notation: Z : M < M) if

(pred) If wZw' then M E Q(x)[w] iff M E Q(z)[w’] for all unary predicates Q.
(P) If wZw' then w € P iff w' € P'.
(forth);  If wZw' and wRy,u, then there is a v’ € W’ such that w'R),u’ and for
all ' € W', o' RSz implies that there is an € W such that uRsx and
/
(back); %f ng'w’ and w' R} u/, then there is a u € W such that wR,u and for all
z € W, uRsz implies that there is an ' € W' such that «' RSz’ and
xZx'.
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The above definition applies to all Elv(fb)-models, but as Pauly points out, monotonic
bisimulation is a weaker notion than that of bimodal Kripke bisimulation, even for £L(®)-
models which are obtained from monotonic Ly-models by the (-)® operation. However, it
should be clear that the (-)® operation preserves monotonic bisimulations.

Lemma 5.18 Let M; and My be monotonic Ly -models, and let w1, wo be states in M and
M, respectively. Then

. [ ] (]
My, wy & Mo, wo Zﬁ Ml,wl g ] MQ,ZUQ.

A first-order formula a(x) is now called invariant for monotonic bisimulation if for any
LY (®)-models M and M/,

(18) My, wy <1 Mo, we implies M} F ajw;] iff M3 F afws]

The following proposition states one direction of the characterisation theorem, namely,
that the monotonic standard translations of Ly-formulas are invariant for monotonic bisim-
ulation.

Proposition 5.19 Let M; and My be Elv(q))-models, and let wi, wo be states in My and Mo,
respectively. Then for all Ly -formulas ¢,

My, wy <1 Mo, we implies M E sty(¢)[wi1] iff M3 E st (p)[ws].
Proof. The proof is similar to that of Proposition 4.11, and we leave out the details. QED

In order to establish the converse of the above proposition, we will need the standard
definitions of w-saturation and elementary extensions from first-order model theory, together
with the result that every first-order model has an w-saturation elementary extension. We
refer the reader to [13].

We should now recall the definition of m-saturation (Definition 4.32). Just as we have
translated the notion of monotonic bisimulation to £, (®)-models, we can translate the notion
of m-saturation in the obvious way, by using the definition of R, and R5 in (17). Furthermore,
when T is set of Ly-formulas, then we wil use the notation I'g () for the set {st,(¢) | ¢ € T'}
of L (®)-formulas.

Definition 5.20 Let M = (W, R,, R5, P,V) be an L (®)-model. Then M is M-saturated if
the following conditions hold.

(M1) For any I' C Ly and any w,u € W such that R,wu, if I';(x) is finitely
satisfiable in the set of Rs-successors of u, then g () is satisfiable in
the set of R5-successors of w.

(M2) For any I' C Ly and any w € W, if for every finite I'° C, I there is an
R,-successor of w whose Rs-successors all satisfy I'%(z), then there is
an R,-successor of w whose Rs-successors all satisfy I's;(z).

_{

One can now show the following lemma analogously to the case for m-saturation of Kripke
models. See e.g. Blackburn et alii [6].
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Lemma 5.21 Any w-saturated L3 (®)-model is M-saturated

The proof of the converse of Proposition 5.19 is now also completely analogous to the
proof for normal modal logic. Again, the reader may consult [6] for the details. All we have
to note is that from Proposition 4.33 it is more or less immediate that classes of M-saturated
models have the Hennessy-Milner property with respect to monotonic bisimulation.

Proposition 5.22 If an L,(®)-formula a(z) is invariant for monotonic bisimulation, then
a(x) is equivalent to sty(p) for some ¢ € Ly.

Taken together, the Propositions 5.19 and 5.22 establish the characterization theorem.

Theorem 5.23 (Pauly) The monotonic modal fragment of LL(®) is precisely the mono-
tonic bisimulation invariant fragment.

6 Completeness

In this section, we define the canonical model for monotonic modal logics, and prove the
general completeness result of monotonic modal logics with respect to general monotonic
frames.

First we recall the following definitions. Let A be a monotonic Ly-logic and S a class of
monotonic Ly-structures. Then A is sound with respect to S if for all S € S, SIF A. Ais
weakly complete with respect to S, if for all ¢ € Ly, S |- ¢ implies k5 ¢. For YU{¢} C Ly, we
will use the notation ¥ I-s ¢ to mean that for all S € S, ¢ is a local semantic consequence of
Y in S. Then A is strongly complete with respect to S, if for all XU {p} C Ly, X IFg ¢ implies
> A . In practice, strong completeness is usually established by showing the contrapositive:
A is strongly complete with respect to S, if for any A-consistent set of Ly-formulas 3, 3 can
be satisfied at a state in some S € S. When showing strong completeness with respect to a
class of monotonic frames K, this amounts to satisfying > at some state in a model based
on a frame in K. Finally, A is (frame) complete if A = Ak for some frame class K, and A is
strongly (frame) complete, if A = Ak for some frame class K, and A is also strongly complete
with respect to K.

6.1 The Canonical Model Construction

The basic idea behind the construction of the canonical model M” for a monotonic logic A,
is, as usual, to build a model from maximally A-consistent sets. Via the standard argument
of Lindenbaum’s Lemma, a A-consistent set of formulas can be extended to a maximally A-
consistent set (A-Mcs). If ¢ is an Ly-formula, we denote the set of A-MCss which contain ¢
as

p={I'|T'is A-Mcs and p € T'} .
The usual properties hold.

Lemma 6.1 (Properties of A-MCSs) Let A be a modal Lv-logic and I' a A-MCS, then:
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() Lgr,
(ii) T is closed under modus ponens: if ¢, ¢ — 1 € I' then 9 €T,
(iii)  For all Ly -formulas p: if T Fp ¢ then ¢ €T,

(iv)  For all Ly-formulas p: @ €' or mp €T,

(v)  For all Ly-formulas p, ¥: Vi € T iff p €T oryp €T.

Definition 6.2 (Canonical Model) Let A be a monotonic modal Ly-logic. The canonical
model for A is the triple MA = (W4, v V) where

(1) WA ={T C Ly |T is A-Mcs},

(2) Foralll'e WA X CWh X ev™(I) iff thereis {i; |i € I} C Ly such that
Micr P € X and Vo) € Ly : N,y @i S — Vi €T

(3) ForallT e W,perror:T € VA(p) & peTl.

The pair FA = (WA, I/A) is called the canonical frame for A, and V? will be called the
canonical valuation for A. =

Whereas the first and third clause of Definition 6.2 will be immediately clear, the second
needs some more explanation. To begin with, the easiest way to understand 6.2(2) is to
think of v* as defined in three stages. At the first stage, we say which subsets of the form
@ are in v»(I'). Using the monotonicity rule (RMy), it is easy to show that for ¢ € Ly
Definition 6.2(2) reduces to:

(19) ger™I) iff VpeT,

Then we consider subsets of the form C' = (,c; @i, which are the closed theories of A, and
here we can show that 6.2(2) reduces to:

(20) C e /M) iff Ve Ly:CCh— Vi eT.

Finally, we add arbitrary supersets of the neighbourhoods from the first two stages, and
this is exactly what Definition 6.2(2) states.

Readers familiar with Chellas [14] will have noticed that the above definition of the canon-
ical model is not the same as Chellas’ definition of the (supplementation of the) smallest
canonical model (Def. 9.3 in [14]) in which the neighbourhood function v is defined by,

(21) X e /3T iff Ve el : 3 C X.

The neighbourhoods of Vé\ are exactly the neighbourhoods which are needed to make the
Truth Lemma 6.3 hold. However, as Sergot [63] also points out, the Truth Lemma will hold
for any neighbourhood function v if for each A-Mcs T, 2 is of the form I/A,(F) =vMDuX,
where X is a collection of non-definable subsets of W4, ie., Vx € X Vo € Ly : x # §.

The difference between v* and v2 lies in the addition of the neighbourhoods in v* of
the form C' = (,c; ¢i, which correspond to closed theories of A, or infinite conjunctions of
Lv-formulas, hence the extra neighbourhoods of v* are indeed non-definable in the language
Ly. The well-known bijection between ultrafilters and maximal consistent sets tells us that
the closed theories of A correspond to the closed subsets of the dual topological space of the
Lindenbaum-Tarski algebra Ly (®). The analogy between the definition of v, in ultrafilter
extensions and v should now be obvious, and both v,. and v* are, in fact, defined in this
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way based on motivations of algebraic duality, which we would not have obtained, had we
defined v = v}, In the sections 7 and 10 algebraic duality plays a key role, and we will see
that this more sophisticated definition of the canonical frame fits better in our framework.

Pauly’s [57, 58] definition of the canonical model for Coalition Logic is also a generalisation
of Chellas’ smallest canonical model, but neither Chellas nor Pauly have investigated algebraic
duality. It should be said, though, that if one is merely interested in proving completeness,
the smallest canonical model will often be more convenient to work with.

The key result needed to prove the Canonical Model Theorem 6.4 is the following lemma
which lifts the “¢ruth=membership” definition for proposition letters to arbitrary £y-formulas.

Lemma 6.3 (Truth Lemma) Let A be a monotonic Ly-logic, and let M» = (WA, A V1)
be the canonical model for A. Then for all Ly-formulas ¢ and T € WA: MAT IF ¢ iff
@ € I'. In other words, V() = .

Proof. The proof is by induction on ¢. The atomic case holds by definition of V2, and the
boolean cases follow easily from the properties of A-MCSs . So we only show the modal case:
MM T I Vo < VA(p) € vA(D) <) @ € v(T) <9y Vo €T QED

The following theorem is now a direct consequence of the Truth Lemma. The proof is the
same as for normal modal logics and is left to the reader.

Theorem 6.4 (Canonical Model Theorem) Let A be a monotonic Ly -logic, and let M» =
(WA VA VDY be the canonical model for A. Then A is sound and strongly complete with re-
spect to {MAM}.

6.2 Applications

In Kripke semantics, strong completeness proofs are often completeness-via-canonicity argu-
ments. That is, one shows for a normal modal logic A that A is valid on the canonical frame
for A. The Canonical Model Theorem 6.4 ensures that the same argument may be applied
to monotonic Ly-logics, however, there is one detail we should take care of. A monotonic
Lv-logic A, and hence also FA, is assumed to be defined for a fixed and countable set of
proposition letters @, thus FA I A only means that A is valid on the canonical frame for this
particular ®. The definition of canonicity which we will employ (see Definition 7.11 of the
Algebra section) is equivalent with saying that A is canonical if FA IF A where F? is defined
for @ of arbitrary cardinality. It is an open problem whether the two notions are equivalent.

In order to formulate our notion of canonicity in logic terms, we will henceforth assume
that FA is defined for ® of arbitrary cardinality. When we wish to emphasize that F* depends
on (the cardinality of) ®, we will use the notation FA(®). Usually, ® is assumed to be
countable, simply because countably many proposition letters suffice, and the definitions and
results of this section are not compromised by this generalisation.

We can now state our definition of canonicity as follows. An Ly-formula ¢ is canonical
if for every monotonic Ly-logic A, ¢ € A implies that FA(®) IF ¢, for any ®. A monotonic
Lv-logic A is canonical if FM®) IF A, for any ®. An Ly-formula ¢ is canonical for a frame
property P if for every monotonic Ly-logic A, ¢ € A implies that FA(®) has P, for any ®,
and for every monotonic Ly-frame F, if F has P then F I .
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The definability results of Proposition 5.1 tell us that for each of the mentioned formulas
v, we only need to show that ¢ is canonical in order to prove that ¢ is canonical for the
frame property it defines. Instead of showing this directly, we will use Theorem 10.34 from
section 10, which states that all KW-formulas (5.13) are, in fact, canonical.

Proposition 6.5 If ¢ € {N,C, T4’ B,D}, then ¢ is canonical for the frame property it de-
fines.

Proof. Let ¢ € {N,C,T,4’,B,D} and let FP be the frame property defined by ¢. Then ¢ is
a KW-formula, and by Theorem 10.34, ¢ is canonical, hence for every monotonic Lv-logic
A, ¢ € A implies that FA(®) IF ¢, and by Proposition 5.1 it follows that FA(®) has FP, for
any ®. When F is a monotonic Ly-frame which has FP, F I ¢ follows immediately from
Proposition 5.1. QED

Proposition 6.6 If I' C {N,C,T,4’,B,D}, then A = M.T is sound and strongly complete
with respect to the class of monotonic Ly -frames which have all the properties defined by the
formulas in T'.

Proof. Let I' and A be as stated, and let K be the class of monotonic £y-frames which have
all the properties defined by the formulas in I". Then by Theorem 10.34, A is canonical, hence
A is valid on FA(®), for any ®. From Proposition 5.1, it follows that FA(®) € K, so by the
Canonical Model Theorem A is strongly complete with respect to K. Soundness is likewise a
consequence of Proposition 5.1. QED

The formulas P, 4 and 5 are not KW-formulas, but they are dual KW-formulas, and logics
generated by these formulas are also strongly complete. However, the strong completeness
relies on the notion of m-canonicity. Very briefly explained, when A is w-canonical, then A is
valid on the 7-canonical frame (see page 68), which can be thought of as a dual version of
the canonical frame. The m-canonical frame is also canonical for A in the sense that any A-
consistent set can be satisfied at some state. In section 10 we will see that dual KW-formulas
are m-canonical (Theorem 10.44). However, if A is generated by a set of axioms where some are
KW-formulas and others are dual KW-formulas, then we need not have strong completeness,
since the m-canonical frame may not validate the KW-axioms, and vice versa, the canonical
frame may not validate the dual KW-formulas. We refer to the sections 7 and 10 for more
details.

Proposition 6.7 IfI' C {P,4,5}, then A = M.T is sound and strongly complete with respect
to the class of A-frames.

Proof. Follows from Theorems 10.43 and 10.44. QED

6.3 General Completeness

As mentioned in subsection 3.3, neighbourhood semantics suffer from the same inadequacy
as Kripke semantics, namely, there are monotonic modal logics which are not complete with
respect to any class of monotonic frames, cf. Gerson [26]. However, similar to the case
for normal modal logic and Kripke semantics, a general completeness result with respect to
general monotonic frames does hold.
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Recall that for a monotonic Ly-logic A, and a general monotonic Ly-frame G, G is called a
A-frame (or a frame for A), if G IF A, that is, for all admissible valuations V on G, (G, V) I- A.
And A is sound with respect to a class of general monotonic Ly-frames K, if for all G € K,
G IF A.

Definition 6.8 (Canonical general frame) Let A be a monotonic modal Ly-logic, and
FA the canonical frame for A. Then we define the canonical general frame for A as the pair
G = (FM, ®) where ® = {@| ¢ € Lv}. -

It is easy to show that G* is indeed a general monotonic Ly-frame, i.e., that ® has the
required closure properties. For example, to see that ® is closed under the operation m,,
simply recall that for any valuation V, m,(V(¢)) = V(V¢), hence as V? is admissible on
G*, it follows by the Truth Lemma that m, (@) = %

Theorem 6.9 (General Completeness) Let A be a monotonic Ly -logic. Then A is sound
and strongly complete with respect to the class of general monotonic A-frames.

Proof. Let F be the class of general monotonic A-frames. Soundness is clear by the definition
of F. For strong completeness, we must show that any A-consistent > C Ly is satisfiable in
a model which is based on a general monotonic A-frame.

Let GA = (WA, 1A, @) be the general canonical frame for A. As V2 is an admissble
valuation on G, it follows that the Truth Lemma holds for the model (G*, V). Hence every
A-consistent set of formulas can be satisfied in the model (G*, V*). It remains to show that
GM IF A.

We will show that for all 1) € A : G* IF 1). Solet ¢ € A and let V be an arbitrary admissible
valuation on G*. Then we have for every proposition letter p;, i = 0, ..., n occurring in v that
Vipi) = 1@ for some ﬂ)\i, i =0,...,n. Now, consider the formula ¢ = ¥[¢g/po, ..., Yn/pnl,
that is, the formula v with ¢; uniformly substituted for p;.

Cram 1 V(y) = VA®).

PROOF OF CLAIM By induction on the complexity of 1:

Atomic case: Suppose ¥ = p, then for some vy, V(p) = 1o and p’ = ¢yg. So by the Truth
Lemma for (G*, V) it follows that, V(p) = VA(¢) = VA(p').

Induction step: The boolean cases are trivial. For the modal case, suppose ¢ = V4, then
¢ = (V) = V&' and we have for all T € W™: I € V(V4) & V(5) € v™T) <am V) €
A o I'e VAVY). <«

From the claim it follows immediately that
(22) (GM, V) Ik iff (GMVA) -,

Furthermore, since A is closed under uniform substitution, 1) € A implies that ¢/’ € A, hence
by the Truth Lemma for (G*, V%) and Lemma 6.1(iii) we obtain (G*, V) I ¢’. Using (22)
we may now conclude that (G* V) I . Since V was an arbitrary admissible valuation on
G?, we have shown that G* IF ¢ for all ¢ € A, so G* IF A. QED
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7 Algebra

In this section we will show that monotonic modal logics and their semantics can be alge-
braised much in the same manner as normal modal logic. In fact, the basic results needed
for an algebraic completeness theorem (Theorem 7.5) are easy analogues of their versions for
normal modal logic, and we will therefore be quite brief in the exposition of subsection 7.2.

Furthermore, we will present the algebraic notion of canonicity which we define in terms
of canonical extensions in subsection 7.3. In subsections 7.4 and 7.5, we will treat duality
between monotonic frames and their algebraic counterparts. By then it should be clear how
the definitions of the canonical frame and ultrafilter extensions came to be, since, just as in
the normal modal logic case, they are natural by-products of algebraic duality. In the final
subsection 7.6, we will look at the relationship between the two dual notions of canonicity
which result from our definitions in subsection 7.3.

7.1 Notation and Basic Notions

We denote a boolean algebra by (A, +, —,0) where A is the carrier, + is the join operation,
— is complementation and 0 the lower bound.

A boolean algebra expansion (BAE) is a boolean algebra expanded with a collection of
functions f; : A — A, ¢ € I. However, we will restrict ourselves to BAEs for the basic modal
similarity type, thus a BAE will be a boolean algebra expanded with one unary function, and
we will use the notation A = (A, +,—,0, f) or A = (B, f), where B is a boolean algebra. If
A= (A,+,—,0,f) is a BAE, then we denote by BIA the boolean reduct (A, +,—,0) of A.

If P is a property of boolean algebras, then we will say that a BAE A has P if the boolean
reduct of A has P. In particular, we will say that A is atomic, or complete, whenever BIA is.
We also use the following (standard) abbreviations: 1 = =0, a-b = —(—a+—b), a—b = a-—b,
a—b=—-a+banda—b=(a—Db)-(b— a).

If A= (A+,—,0,f) and A" = (A", +,—,0, f') are BAEs, then a map n : A — A’ is a
BAE-homomorphism if 7 is a boolean homomorphism, and for all a € A, n(f(a)) = f'(n(a)).

For a BAE A we define the standard partial ordering < on A by: a < b iff —a + b =1 iff
a-b=aiff a+b=">b. A monotonic boolean algebra expansion (BAM) is a BAE in which f is
monotone, i.e., a < b implies f(a) < f(b), or equivalently, f(a-b) < f(a) for all a,b € A. A
boolean algebra with operators (BAO) is a BAE in which f is additive, i.e., f(a+b) = f(a)+ f(b)
for all a,b € A.

As is usual, formulas may be viewed as terms. More precisely, for a given set of (propo-
sitional) variables ®, we denote the terms over ® by Ter(®). Then Ly-formulas are simply
the elements of the term algebra Ter(®) = (Ter(®),+, —,0, f) where 0:= L, s+t := sV,
—s:= s and f(s) := Vs. We denote the set of propositional variables occurring in a formula
@, by FV(¢p).

Terms are interpreted in a BAE via assignments in the usual way. That is, for a given set
of variables ® and a BAE A = (A,+,—,0, f), an assignment in A is a function 6 : & — A,
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and we can extend 6 uniquely to a meaning function 6 : Ter(®) — A satisfying:

0(p) 0(p), for all p € P,
0(L) = o0

b(=s) = —0(s),

O(svt) = 0(s)+ o(t),

0(Vs) F(6(s)).

An equation is a pair of terms (s,t), usually written as s ~ ¢, and s = ¢ is valid in a BAM
A (notation: A E s ~ t) if for all assignments 0, 0(s) = 0(t). If K is a class of BAMs, then
s & t is valid on K (notation: KF s ~ t) if s & t is valid in all A € K. Furthermore, we denote
the equational theory of K by EqTh(K) = {s~t | AF s~ t, for all A € K}.

For a set of formulas I', we use the notation I'’™ for the set of equations {p ~ T | ¢ € T'}.
If 3 is a set of equations, then we denote the class of BAMs in which all equations in X are
valid, with Vy. By Birkhoff’s theorem, Vy is a variety. In particular, when A is a monotonic
logic, then Vj denotes the variety of BAMs in which A® is valid.

Furthermore, we will denote the dual Stone space of a BAM A by Sy = (UfA, 1), where 7
is the topology generated by the clopen basis consisting of the subsets of UfA which are of
the form {u € UfA | a € u} for a € A.

Since we will restrict ourselves to the basic modal similarity type, “frame” should be read
as “Ly-frame” and “formula” as Ly-formula”, etc.

7.2 Algebraisation
Algebraising monotonic semantics

Given a monotonic frame we may obtain a BAM in the following way.

Definition 7.1 (Complex algebra) Let F = (IW,v) be a monotonic frame.

We define F*, the (full) complex algebra of F, as Ft = (P(W),U,—,0,m,), where
(P(W),U, —,0) is the power set algebra over W, and m,, is as defined in (1).

A complex algebra is a subalgebra of a full complex algebra. If K is a frame class, then
CmK denotes the class of full complex algebras of frames in K. -

In a monotonic frame F, the map m, : P(W) — P(W) is monotone, so it is clear that
F* is a BAM. Furthermore, since the elements of F' are subsets of the universe of F, an
assignment in FT is nothing but a valuation on F. This observation leads to the following
proposition.

Proposition 7.2 Let F = (W,v) be a monotonic frame, 6 an assignment in F+ (or valuation
onF), ¢ a formula and w a state in F. Then

(i) (F.0)wike iff wed(p),
(i1) Flko off FtEpx~T,
(1)) FtE@exy iff Flkp .

Proof. Let F, 0, ¢ and w be as in the proposition. We prove (i) by induction on ¢. The
atomic case holds by definition of 6, and the boolean cases are straightforward. For the modal
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case we have,

(F,0),w Ik Ve iff there is an X € v(w) such that for all z € X: (F,0),z IF ¢
am iff  there is an X € v(w) such that for all z € X: z € 6()
it 0(p) € v(w)
iff  w e m,(0(p) =0(Ve).

(ii) now follows easily from (i):

(i

Fi-y iff VOVwe W : (F,0),w
iff VOVw e W :w € 6(p)
iff V0 :0(p) =W = 6(T)
iff FrEe~T.

I

We leave the proof of (iii) to the reader. QED

From Proposition 7.2 we immediately obtain the following theorem which states that
classes of complex algebras algebraise monotonic modal semantics.

Theorem 7.3 Let K be a class of monotonic frames, and let ¢ and ¢ be formulas. Then

(i) KiFe iff CmKEp~T,
(i) CKE o~ iff Koo,

Theorem 7.3 thus tells us that the modal logic Ak of a class of monotonic frames K may
be identified with the equational theory of the class of complex algebras CmK, that is, the
set of equations EqTh(CmK) = {s~t |F" Es~t, for all F € K}.

Algebraising monotonic axiomatics

The algebraisation of monotonic modal axiomatics is also completely analogous to the case
of normal modal logic. Given a set of propositional variables ® and a monotonic modal logic
A, we define the binary relation =, on formulas by

=AY i A e

Then it is easy to show that =, is an equivalence relation on the term algebra Ter(®).
Let [p] denote the equivalence class of ¢ under =4, and let Ter(®)/ =5 denote the set of
all equivalence classes under =,5. To see that =, is also a congruence relation, we should
check that if [p1] = [po] and [¢1] = [¢2], then [~p1] = [~p2], [p1 V ¥1] = [p2 V 2] and
[Vpi1] = [Vea]. The first two properties follow from propositional logic, and the property
concerning the modality follows from the fact that a monotonic logic is also classical, i.e.,
closed under the rule

oY
Vo < Vi

The Lindenbaum-Tarski algebra of A over the set of generators ®, is defined as the structure

(23) La(®) = (Ter(®)/=a,+,—,0, fv)

(REv)
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where
0 = [L1],
[l +[¥] = [p V],
—le] = T[4l
fo(lel) = [Vl

The operations +, —, fy are well-defined since =p is a congruence relation. Furthermore,
for any monotonic logic A and any ®, L, (®) is a BAM. It is easy to check that L (®) is a
boolean algebra expansion. To see that fy is monotone, let [¢], [¢)] € Ter(®)/ =, and assume
that [¢] < [¢] in Lo(®). That means, —[p] + [¢] = [¢p — ] = [T], so by definition of =4,
Fa (¢ — 9) <> T which implies 5 ¢ — 1. Applying the monotonicity rule RMy, we obtain
Fao Vo — Vi, from which it follows that 5 (Ve — V) < T, and hence [Vy] < [Vy]. It
now follows from the definition of fy that fv([¢]) < fv([¢¥]) .

From the perspective of universal algebra, Ly (®) is the V-free algebra over ®/=,, and
as is well-known, free algebras only depend on the cardinality of the set of generators ®.
But more importantly in the current context, the Lindenbaum-Tarski algebra of a monotonic
modal logic A is a canonical algebraic model in the following sense.

Theorem 7.4 Let A be a monotonic logic, let ¢ be a formula and ® a set of propositional
variables with cardinality at least that of FV(p). Then

|—A<p Zﬁ LA((I)) 'ZQD%T.

Proof. This theorem is shown in the same way as Proposition 5.14 of Blackburn et alii [6],
and we leave out the details. QED

It should now be clear that the Lindenbaum-Tarski algebra of a monotonic logic A is in the
variety Vu defined by A, and the following theorem is immediate.

Theorem 7.5 (Algebraic completeness) Let A be a monotonic logic. Then A is sound
and complete with respect to Vp, that is, for all formulas ¢, we have

Faw iff VAF =T,

Proof. The soundness direction is clear by the definition of V. Completeness follows from
Theorem 7.4 and the fact that Lx(®) € V). For suppose ¥, ¢, then by Theorem 7.4, we
have LA (®) ¥ ¢ ~ T where ® is a set of propositional variables of cardinality at least that of
FV(p). Now since Ly (®) belongs to Vyu, it follows that Vo F o ~ T. QED

Remark 7.6 For a set of axioms >, we have Vs = Vy. The inclusion from left to right is
trivial, and the other inclusion may easily be shown by induction on the length of proofs in
M.3. Thus if A = M.Y, then the equivalence in Theorem 7.5 may also be stated as

'_M.E(P iff VE'ZQO%T

Theorem 7.5 tells us that any monotonic logic is complete with respect to the class of
BAMs it defines, and this is in sharp contrast with the situation for frame completeness. Now,
we would like to transform this abstract completeness result into a result which will provide
us with an algebraic approach to proving frame completeness. First, completely analogous to



7 ALGEBRA 50

the case for normal modal logic, a BAM-variety V is said to be complete if V is generated by
full complex algebras, that is, V = HSPCmK for some frame class K, and we have

(24) A = Ak iff V4 = HSPCmK.

In other words, a monotonic logic A is complete iff V, is complete.

We should point out that the above notion of completeness is with respect to neighbour-
hood semantics. Usually, a BAO-variety is said to be complete if it is generated by full complex
algebras of Kripke frames. In our setting we view BAOs as a special kind of BAMs, thus even
if V is a BAO-variety, we will say that V is complete if it is generated by full complex algebras
of monotonic frames. In particular, if A is a normal modal logic, then A is complete with
respect to neighbourhood semantics iff V is generated by full complex algebras which satisfy
f(1) =1and f(a-b) = f(a)-f(b). But A is complete with respect to Kripke semantics iff V is
generated by full complex algebras in which f(1) =1, and f distributes over arbitrary meets
(which is the case in all complex algebras of Kripke frames). See also Kracht and Wolter [44].
In our terminology, a normal modal logic will be called complete if it is complete with respect
to neighbourhood semantics.

Suppose we want to use (24) to show that A is complete with respect to the class K of
A-frames. Then A C Ak holds trivially, so we only need V4 C HSPCmK;, since then

peAk = HSPCmKEFepxT
= VpaFpxT
= La(®)Fe~T
= peA.

But how should we show VA € HSPCmK 7 This is where the algebraic notion of canonicity
becomes relevant. The approach taken in Blackburn et alii [6] for normal modal logic is to
use the representation theorem by Jénsson and Tarski [39] which shows that any BAO A is a
subalgebra of the full complex algebra of its ultrafilter frame A . The result then follows by
showing that A is valid on A, or equivalently, that (A;)" belongs to Vx. In [6], (A4)T is
referred to as EmA, the canonical embedding algebra of A, thus the question becomes, which
varieties are closed under taking canonical embedding algebras.

Here we will essentially do the same, but instead of defining EmA in terms of A, we
will start by defining €EmA and derive our definition of Ay from there. The reason for this
somewhat roundabout approach is that it allows us to describe EmA using the theory of
canonical extensions, and in what follows, we will therefore use the term canonical extension
instead of canonical embedding algebra.

7.3 Canonical Extensions

The study of canonical extensions originated with Jénsson and Tarski [39], where, among
other things, it was shown that every BAO has a canonical extension which is unique up
to isomorphism, and that the validity of certain types of equations is preserved under tak-
ing canonical extensions. More recently, Gehrke, Jénsson and others [38, 23, 24, 25] have
generalised these results to various types of lattice expansions.

The subject of canonical extensions of BAMs falls in between the work of [39](BAOs) and
[24](distributive bounded lattices expanded with monotone functions). This is very conve-
nient, since it means that most of the results we need have already been shown, albeit in a
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slightly different context. The general approach when defining the canonical extension of an
algebra expansion is to first consider the boolean or lattice structure, and then define the
extension of the added functions. We refer to [39, 38, 23, 24] for the following definitions and
results.

Definition 7.7 A canonical extension of a boolean algebra A is a complete and atomic
boolean algebra A which contains A as a subalgebra such that the following conditions
hold.

(density) Every atom of A7 is a meet of elements of A.
(compactness) Every subset of A whose join in A” is 1 has a finite subset
whose join is also 1.

_4

One way of obtaining a canonical extension of a boolean algebra is by way of the Stone
representation theorem (as we will see in a moment). Thus canonical extensions exist. Fur-
thermore, the requirements in Definition 7.7 are enough to guarantee the following for any
boolean algebras A and B, and any canonical extensions A% and B? of A and B.

e If h: A — B is an isomorphism, then there is an isomorphism ¢ : A° — B? such that
gla= h. Thus canonical extensions are unique up to isomorphism.

e Every element of A% is a join of meets of elements of A.
e Every element of A7 is a meet of joins of elements of A.

The first item above tells us that we do not have to worry about the exact details of
the representation, and we will therefore speak of ‘the’ canonical extension. However, in
order to make the present exposition less abstract and more familiar (especially to readers of
Blackburn et alii [6]), we will use the Stone representation explicitly. That is, for a boolean
algebra A = (A, +, —,0), the canonical extension is A7 = (P(UfA),U,\,0), where P(UfA) is
the powerset of the set of all ultrafilters of A, and the map ~: A — A? defined by

(25) a={ue UfA|acu}

is a boolean embedding of A into A?. Strictly speaking, (P(UfA),U,\, () is the canonical
extension of the image A of A under the map =, but due to the equivalence modulo isomor-
phism, we may think of (P(UfA),U,\,0) as the canonical extension of A. In the following,
the notation a will always stand for an element of A.

Recall that the elements of A form a clopen basis of the dual Stone space Sy of A. Thus
using Stone duality, it is natural that we refer to elements of 1&, the meet closure K (A7) and
the join closure O(A7) of A7 as the clopen, closed, respectively open, elements of A7.

We now know how to extend the boolean part of a BAM. In order to extend the entire
structure of a BAM A = (BIA, f), we may clearly think of f as a monotone function from the
boolean algebra BIA to itself. We can therefore define the extension of f in the slightly more
general setting of extending a function f, where f is a monotone map from a boolean algebra
A to a boolean algebra B, to a function from A% to B°.

Since A7 is join generated by K(A?) as well as meet generated by O(A?), and similarly
for B?, this leads to two (dual) ways of extending a function f: A — B.
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Definition 7.8 (Extending maps) Let A and B be boolean algebras, and f : A — B a
monotone function. Then we define f7, f™ : P(UfA) — P(UfB) by

fr(x) = U N7

K(A®)5CCX CCa

m(X) = N U@

XCO€eO(A”) GCO

For clopen, closed and open elements of A%, Definition 7.8 reduces to the following.

(26) f%(a) = f"(a) = f/(g), for all clopens @ € A.

(27) f7(C) = () f(a), for all closed C € K(A%).
CCa

(28) £7(0) = | f(a), for all open O € O(A?).

aCco

It can be shown that f? and f™ are monotone, agree on closed, as well as on open
elements, and both functions map closed elements to closed elements, and open elements to
open elements. In general, f7 and f™ will be different, but if f = f™ then f is called smooth.
For a more detailed treatment of f7 and f7, we refer to [39, 24] and subsection 7.6.

We are now ready to define canonical extensions for BAMs.

Definition 7.9 (Canonical extensions) Let A be a BAM. Then we define the o-canonical
extension of A by

A7 = ((BIA)?, ),

and the mw-canonical extension of A by

A™ = ((BIA)?, 7). N

The above canonical extensions clearly satisfy the (density) and (compactness) conditions
from Definition 7.7, since these are properties of the underlying boolean algebras. Moreover,
f? and f™ have been defined in such a way that their restriction to Ain A%, respectively AT,
is the image of f under the Stone representation map. This is the essence of the following
proposition.

Proposition 7.10 Let A be a BAM, and let B be either the o-canonical extension or the
w-canonical extension of A. Then A is isomorphic to a subalgebra of B.

Proof. The Stone representation map r : a +— a is an embedding of BIA into (BIA)°.
From (26), it is clear that r is also BAE-homomorphism, that is, 7(f(a)) = f7(r(a)) and
r(f(a)) = f™(r(a)). Hence r is an embedding of A into both A% and A™. QED

Returning to our discussion on completeness, we recall that for a monotonic logic A, the
variety V is complete if V, is closed undere taking canonical extensions. Since we have two
ways of defining canonical extensions, we also have two kinds of canonicity.
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Definition 7.11 (Canonicity) A formula ¢ is o-canonical (w-canonical) if the validity of
¢ =~ T is preserved under taking o-canonical extensions (7-canonical extensions). That is, if
AFpr~Tthen AF o~ T (ATE ¢~ T). A class K of BAMSs is o-canonical (m-canonical)
if K is closed under taking o-canonical extensions (m-canonical extensions). That is, if A € K
then A7 € K (A™ € K). A monotonic logic A is o-canonical (w-canonical) if the variety V
defined by A is o-canonical (m-canonical). =

It may well be that a variety is o-canonical, but not m-canonical, or vice versa. As easy
examples of varieties which are both o-canonical and 7-canonical, we list the following.

Theorem 7.12 The following BAM-varieties are both o-canonical and 7w-canonical:
VM = the variety of all BAMs,

VN = the variety of BAMs validating f(1) ~ 1,
Vp = the variety of BAMs validating f(0) ~ 0,
Vo = the variety of BAMs validating f(x) < x.

Proof. Throughout the proof, A = (A4,+, —,0, f) is a BAM, A? = (P(UfA),U, \, 0, ) is the
o-canonical extension of A, and A™ = (P(UfA),U, \, 0, f™) is the m-canonical extension of A.
Var : When A is a BAM, then A% and A™ are clearly also BAMs, since f? and f™ are monotone.
Vn: Assume that A € V, i.e., f(1) = 1. We must show that fe(UfA) = UfA and f™(UfA) =
UfA. For £, we have f7(UfA) = f7(1) = f( ) =1 = UfA. The case for f™ is shown in the
same manner.

Vp : Assume that A € Vp, ie., f(0) = 0. We must show that f7(0) = (0 and f™(0) = 0.
The proof is just as simple as the previous one, and we only show the case for f7. We have
() = f7(0) = £(0) =0 =0.

Vo @ Assume that A € Vp, e, Va € A : f(a) < a. For f?, we must show that for all
X C UfA: f7(X) C X. We have

vefrX)= J N/

K(A)3CCX CCa

< JCeKA):CCXandVaDdC(C: f(a) €u
(f(a)<a,ueUfh) =— 3IC € K(A):C C X and V&DC:QEU
= uwe |J a =
K(A)3CCX CCa
The case for f™ is shown similarly. QED

Theorem 7.13 The following monotonic modal logics are both o-canonical and m-canonical:

M7
M.N = MJ{VT},
M.P = MA{-VLl},
M. T = M.A{Vp—p}

We will take the notion of o-canonicity to be our default, thus “canonical” will mean
“o-canonical”. But in subsection 7.6 we will return to the dual relationship between the two
notions of canonicity, and look closer at the connection with the duality between V and A.
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7.4 Basic Duality Theory

Duality theory in modal logic is concerned with the relationships between the frame based
semantics and the algebraic or topological semantics. Frame semantics are often preferred
due to their intuitive character, or simply because we have an application driven interest
in describing certain structures. However, the level of abstraction provided by looking at
problems from an algebraic angle may often be beneficial, and in some cases, we are able
to give very short and elegant algebraic proofs of results whose frame theoretic proofs are
rather long-winded. An example hereof, is the so-called Goldblatt-Thomason theorem, see
e.g. Blackburn et alii [6], and we will also give a simple proof of our analogue, Theorem 5.4,
by using the duality results of the present subsection.

In normal modal logic, duality theory is a well-studied field [67, 29, 30, 61, 31, 43]. But
for non-normal modal logic, the only paper known to us so far which treats duality between
neighbourhood semantics and BAEs is DoSen [18]. Although many of Dosen’s results easily
adapt to monotonic frames and BAMs, the duality we are interested in here is slightly more
general. See Remarks 7.24 and 7.40 below for comments on how our duality relates to that
of [18].

Some basic categorical concepts

We will not make extensive use of category theory in our treatment, but since duality is
essentially a category theoretical notion, we will make the basic categorical content of our
results explicit. In the interest of self-containment, we list the relevant definitions below. For
more details, we refer to [47, 43].

A category is a structure C = (Ob, Mor, dom, cod, o,id) where Ob is called the class of
objects; Mor the class of morphisms; dom, cod : Mor — Qb assign a domain and codomain to
each morphism; o : Mor x Mor — Mor assigns the composition of a suitable pair of morphisms,
and id : Ob — Mor assigns to each object A its identity morphism id4. We write f : A — B
to state that f is a morphism with domain A and codomain B. There are a number of natural
requirements which must also be satisfied:

For f,g € Mor, f o g is defined iff cod(g) = dom(f),

e For A € Ob, dom(ida) = cod(ids) = A,

o If f: A— B, then foidg = f and idgo f = f,
elff:A—-B,g:B—Candh:C — D, then ho(go f)=(hog)o f.

Let C and D be two categories, and F' a map from the objects of C to the objects of

D, as well as a map from the morphisms of C to the morphisms of D. Then F is called a
contravariant functor if for all objects A and morphisms f and g of C,

(Contra) F'(cod(f)) = dom(F(f)) and F(dom(f)) = cod(F(f)),

(Comp) F(go f)=F(f)oF(g),
(Id)  F(ida) = idpa).

Two categories C and D are dually equivalent if there exist contravariant functors F' : C —
D and G : D — C such that for all objects A of C we have A = G(F(A)), and all objects B
of D we have B = F(G(B)).
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Duality for monotonic frames

Let MF be the category of monotonic frames with bounded morphisms, and let BAM be the
category of BAMs with BAE-homomorphisms. The map (-)* which sends a monotonic frame
to its full complex algebra, is thus a map from the objects of MF to the objects of BAM. In
the other direction, given a BAM A we will define the ultrafilter frame A, of A as a monotonic
frame such that A = (A,)". Using the representation of BAMs via Stone duality, where
A% = (P(UfA),U,\, 0, f7), we are lead immediately to the following definition.

Definition 7.14 (Ultrafilter frame) Let A = (A,+,—,0, f) be a BAM. We define the
ultrafilter frame of A by Ay = (UfA,vy) where UfA is the set of ultrafilters of A, and for all
ue UfA, X C UfA:

(29) X evy(u) iff ve f7(X).
%

From Definition 7.14, it is clear that A is a monotonic frame and A’ = (A, )". For the
different types of elements of P(UfA), (29) reduces to the following:

30) acvs(u) & f(a) € u, for a copensaeA.

(30) @€ vp(u) < fla) for all cl acA

(31) Cevy(u) & Vac A:C Ca— f(a) € u, for all closed C € K(A7).

(32) X evf(u)e 3IC e K(A?):CCX &C €vf(u), for arbitrary X € P(UfA).

Remark 7.15 The three stages in the definition of v should look familiar by now, and if we
recall the definition of v, in the ultrafilter extension of a monotonic frame F (Definition 4.34
on pg. 30), then we see that ueF = (F*),.

Also recall Definition 6.2 of the canonical frame FA = (W ") and the definition of
the Lindenbaum-Tarski algebra La(®) = (Ter(®)/ =a,+, —,0, fv) of a monotonic logic A
for some countably infinite set of proposition letters ®. Let L denote Ter(®)/ =j. It is
well-known that the map 6 : W* — P(L) defined by

(33) O(I) ={lpl | p €T}

is a bijection between maximal A-consistent sets and ultrafilters of L (®), and it is a straight-
forward, but labourious, task to show that FA(®) = (Lo (®))+. Due to Proposition 7.2, it is
thus clear that if A is a canonical monotonic modal logic, then FA(®) I A. But as we have
mentioned already, the question of whether FA(®) IF A implies that A is canonical, in the
sense of Definition 7.11, is still an open problem.

We have now defined the maps (-)* and (-)4 on the objects of the two categories MF and
BAM, but we still need to define (-)™ and (-)+ on the morphisms.

Definition 7.16 (Lifting morphisms) If F = (W,v) and F/ = (W’,//) are monotonic
frames, and ¢ is a map from W to W', then we define the lift of 9 to complex algebras,
9t P(W') — P(W), as

(34) 9N(X) =07 X ={xeW |Y(z) e X'}
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If A= (A+,—,0,f) and A" = (A", 4,—,0, f') are BAMs, and 1 : A — A’ a map from A to
A’, then we define the lift of n to ultrafilters, ny : UfA" — P(A) as

(35) nr(u) =n"'[u]={a€ Aln(a) €u'} n
It can easily be checked that when 1 : A — A’ is a boolean homomorphism, then
(36) (n)" =n": A7 — A",

We will now show that (-)* and (-); are indeed maps between the morphisms of MF and
BAM.

Proposition 7.17 Let F and F' be monotonic frames, and ¥ : F — F' a bounded morphism.
Then the following hold:

(i) 9" is a BAE-homomorphism from Ft to F'*.
(i1) If 9 is injective, then 97 is surjective.
(111) If 9 is surjective, then 9 is injective.

Proof. Let F = (W,v) and ' = (W’,/) and ¥ be as above. For the proof of (i), we leave
out the details regarding the boolean part, which are standard. It remains to show that ¢
satisfies: m, (VT (X")) = 97 (m, (X")):

x €It (my (X)) iff I(z) € my(X)
iff X' e (9(x))
(Remark 4.4) iff as (X,) S V(ﬁ)
iff = e m, (9 (X")).

The proofs of (ii) and (iii) are standard, and basically follow from the fact that 97 (J[X]) =
Y 1[Y[X]] = X when 9 is injective, and 9[9F(X')] = I[91[X']] = X’ when 9 is surjective.
We leave out the details. QED

For the next proposition, we will need the following lemma.

Lemma 7.18 Let A = (A,+,—,0, f) be a BAM and D a downwards directed set of closed
sets in Sy. Then

(D= 1@
deD deD

Proof. Let C =) cpd, then C is closed and f7(C) = (o5 f7(a). For the inclusion “C”,
assume u € f7(C). We must show that

vdeD:ue f(d) =) f ).
dch
So take an arbitrary d € D and an arbitrary b such that d C b. From C CdC 3, it follows
from the monotonicity of f7 and the assumption, u € f7(C), that u € f7(b).
We will show the other inclusion “2” by contraposition. So assume there is an ag € A
such that C' C ap and u ¢ f7(ap). We must now find a d € D such that u ¢ f7(d).
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CLAM 2 There is a dg € D such that dg C ap.

PROOF OF CLAIM From C = (\;cpd C ay it follows that

—ﬂd:U—d;fa\o.

deD deD

So {—d | d € D} is an open covering of Zap. In Stone spaces, closed sets are compact,
hence by compactness of :a\o, there is a Dy C,, D such that Ud€ Do —d D —/a\o and we have
ﬂdeDo d C ap. By assumption D is downwards directed, so there is a dy € D such that
do € (Ngep, @ € ao <

From the claim and the monotonicity of f?, we obtain that f7(dy) C f9(ap), and since
u ¢ f?(ap) we may conclude that u ¢ f7(dp). QED

Proposition 7.19 Let A, A’ be BAMs and n : A — A’ a BAE-homomorphism. Then the
following hold:

(i) ny+ maps ultrafilters to ultrafilters.

(1) n4 is a continuous map from Sy to Sy.
(11i) n4 is a bounded morphism from Ay to A'y.
(iv) If n is injective, then 14 is surjective.

(v) If n is surjective, then ny is injective.

Proof. Let A = (A,+,—,1, f) and A’ = (A", +, —, 1, f') and 7 be as in the assumption of the
proposition.

To prove (i) and (ii), we only need 1 to be a boolean homomorphism. The proof of (i)
is standard, and we leave out the details. Thus 74 : UfA’ — UfA. In order to prove (ii), it
suffices to prove that n;l[C] is closed in Sy if C is closed in Sy, but this follows from the
observation that n;'[C] = (n4+)*(C) = 1(C) (36), and the fact that n° maps closed sets to
closed sets. In particular, we have for an arbitrary closed C C UfA:

—

(37) n:'[Cl= () n(a),

CCa

For (iii), we will start by proving that n satisfies the (BM1) condition of Definition 4.3. So
assume that ' € UfA" and UfA" O X' € vp(u'). In order to show that ny [X'] € vy(ny(u')),
we need a closed C' C 04 [X'] such that C' € vf(ny(u')). By definition of v there is a closed
C' C X' such that C" € vy (u'). Take C' = ny[C'], then clearly C' C 7 [X'] since C' C X.

Cramm 1 n4[C'] is closed in Sy whenever C” is closed in Sy.

PrRoOF OF CLAIM Suppose that C’ is closed in Sy/. Since Stone spaces are compact and
Hausdorff, we only need to prove that 74 [C’] is compact. Suppose {a; | i € I} is a covering
of n[C"].

N+ [C'] € Ujer @i iff YueC' Fiel:ni(u)ea; iff

VueC'Jiel uen(a) iff C'C Uy n(a)
(' is compact, since Sy is compact and C’ closed. Hence there is a finite Iy C,, I such that
C" C Uier @, and it follows that 1 [C'] C Uy, @i, i-e., n4+[C'] is compact. <
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By the above claim, C' = n4[C"] is closed in Sy. It remains to prove that C' € vy(ny(u')),
that is, Va € A : ny[C'] Ca — f(a) € ny(u'). We have

ne[C' Caiff vo' € ' 1a e ny (V) iff V' € C' i m(a) € v iff C' C 1@,

which together with C’ € v (u’) implies that if n, [C'] C @, then 17/(;) € vp(u'). By the defini-
tion of vy this means that f’(n(a)) € v/, and since we assumed that 7 is a BAE-homomorphism,
we get n(f(a)) € v’ and hence f(a) € ny(v).

For the (BM2) condition, assume X € v¢(ny(u')), i.e., there is a closed C' C X such that
C € vy(ns+(u')). It suffices to find a closed C" C UfA’ such that n[C'] C C and C" € vy (u).
Take C" = {u' € UfA" | ny(u) € C}, then clearly n4[C'] C C, and since 74 is continuous by
(ii), we have that C’ is closed. C" € vy (u') follows from C' € vy(ny(u’)) and the following
equivalences:

Cevi(ng(u)) iff VaeA:Cgaaf(a)em( )
iff Yae A:C Ca—n(f(a)) €
(nisaBae-hom) iff Va€e A:C Ca a — f/(n( ))
iff o € Nega 7M@) = Neca o)
(Lemma 7.18) iff o e f/U(ana (a))
@n iff o e f7(C)
iff C'e I/f/(Ul).
The proof of (iv) and (v) is identical to that of the normal BAO case in Proposition 5.52
in Blackburn et alii [6]. QED

Proposition 7.20 (-)* is a contravariant functor from MF to BAM, and (-) is a contravari-
ant functor from BAM to MF.

Proof. Contravariance is in both cases clear. To see that (-)* is a functor from MF to BAM,
it only remains to show that (-)* satisfies (Comp) and (Id). In order to prove (Comp), let
Fq,Fy and F3 be monotonic frames, ¥1 : F1 — Fy, ¢9 : Fo — F3 bounded morphisms and
assume that X is a subset of the universe of F3. Then,

7€ (92091)T(X) <= Vo001(z) € X = V1(x) €V (X) = z €9 095 (X).
Hence (92 0 91)T = 9] 095
To prove (Id), let F = (W, v) be a monotonic frame, then idp : F — F, and for X C W,
(idp)T(X) = {z € W | idp(z) € X} = X,
hence (idp)* = idp+ .
The proof for (-); is similar. QED

We can now summarise the results of Propositions 7.17 and 7.19 in terms of duality
between frame constructions and algebraic notions. First, we recall (or define) the following
notation for relations between structures.

Let F1 and F9 be two monotonic frames, and let A; and Ay be two BAMs. Then we write

o [y — [Fy for [F; is isomorphic to a generated subframe of Fo,
e [F; — Fy for Fy is a bounded morphic image of Fy,
e Ay — As for Ay is isomorphic to a subalgebra of Ao,

e Ay — Ay for Ay is a homomorphic image of A;.
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Theorem 7.21 (Basic duality for monotonic frames) Let Fy and Fy be two monotonic
frames, and let A1 and Ay be two BAMs. Then we have

(i)  IfFy— Fay, then F§ — F},
(ii)  IfFy — Fy, then Ff — F7,
(ZZZ) IfAl — AQ, then A2+ - A1+,
() If Ay — Ao, then Agy — Aj .

Proof. Follows from Propositions 7.17 and 7.19 above. QED

The following proposition states that the algebraic notion of direct product is the dual
notion of disjoint unions of frames.

Proposition 7.22 Let F; = (W;,v;), i € I, be a collection of disjoint frames. Then

<H—JIE‘Z->+ = [[F.

i€l el

Proof. Let F = (l);,c; Wi, v) = ld);c; Fi, then

el
F+ = (P(Lﬂ WZ)) +,— O) f)
i€l
Let

Ff = (P(W1)7 +,—,0, fl)

and
[TF = qIPw),+ —0,f).
il iel

Note that for X = (X;)ier € [1;e; P(Wi):
F(X) = (f(X))ier-

Define the map

n: P(UieIWi) - Hz‘elp(vvi)
X (XﬂWi)i.g[

We claim that 7 is the desired isomorphism.

Injectivity: Let X,Y C |#),c; W; and suppose n(X) = n(Y). Then Vi € I : XNW; = YNW;.
Since X = ld;c; X NW;and Y = lg,.; Y NW;, it follows that X =Y.

Surjectivity: Let (Y;)ier € [[;c; P(W;), we then need an X C ),.; W such that Vi € I :
X NW; =Y. But X is easily obtained by taking X = #,.; Y.

Homomorphism: We need to show for X C |#;,.; W; that n(f(X)) = f'(n(X)). We have,

FX)=m,(X)={z el Wi| X cv(2)}.
el
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By Definition 4.1 we have for z; € W,
X € I/(l‘z) iff Xnw,; e I/Z(l'z)
Products are defined coordinatewise, so it suffices to show that for all ¢ € I,

FX)NW; =n(f(X))(@) = f'(n(X)) () = fi( X "W).
We hayve,

.Z‘Ef(X)ﬂWi iff xEWi&XﬁWiEW(m)
iff ze€ fi(XNW;).
QED

The results on preservation of frame validity in Proposition 5.3 can now be proved as
simple consequences of the above duality results, and the fact that equational validity is
preserved under the formation of subalgebras, homomorphic images and direct products of
algebras. We leave it to the reader to work out the details, and instead we move on to the
proof of Theorem 5.4, which we restate here.

Theorem 7.23 (Monotonic frame definability) Let K be a class of monotonic frames
which is closed under taking ultrafilter extensions. Then K is modally definable iff K is closed
under disjoint unions, generated subframes and bounded morphic images, and reflects ultra-
filter extensions.

Proof. The direction from left to right follows from the previous results on preservation of
validity in Proposition 5.3. For the other direction, we will show that if K has the mentioned
closure properties, then Th(K) defines K. So assume F |- Th(K), we must then show that
F € K. From F I Th(K) it follows that F* F EqTh(CmK), and by Birkhoff’s theorem,
F+ € HSPCmK. Hence there is a collection B;, i € I, of frames in K and a BAM A such that:

+
Ft «_AHHBj o (L—ﬂ&) ,
icl icl
using Proposition 7.22. Let B = |#;.; B;, then by the assumption that K is closed under
disjoint unions, B € K. Now apply the duality results from Propositions 7.17 and 7.19:

welF = (FY); — Ay « (BT). = ueB

Since we assumed K is closed under taking ultrafilter extensions, ueB € K. Closure of K under
bounded morphic images yields A, € K, and closure under generated subframes implies that
uelF € K. Finally, since K reflects ultrafilter extensions, we may conclude that F € K.  QED

Remark 7.24 It should perhaps be pointed out that we have not shown that the categories
MF and BAM are dually equivalent via the functors (-)™ and (-), since A 2 (A, )" = A% and
F 2 (F'), = ueF, for F with infinitely many states. In [18], Dosen shows that the category
of complete, atomic BAEs with complete BAE-homomorphisms is dually equivalent with the
category of neighbourhood frames with bounded morphisms by taking atom structure when
going from algebras to frames. This result easily adapts to the monotonic case, but fits less
nicely into our context where we wish to be able to obtain a frame from a BAM even if the
BAM is not atomic. This is necessary when describing the canonical extension of an arbitrary
BAM A as (A1)T. Our way of obtaining A, is, actually, the same as taking the atom structure
of A°.
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7.5 Full Duality for General Monotonic Frames

As we already know, general frames are structures which bring together frames and alge-
bras, and we will now extend our constructions of the previous subsection to general frames.
In the duality theory of normal modal logic, Goldblatt [29, 31] introduced the notion of
descriptive general Kripke frames to obtain full duality for the category of BAOs and BAO-
homomorphisms. Below we will define a notion of descriptiveness for general monotonic
frames for the same purpose. That is, we will show that BAM is dually equivalent with the
category of descriptive general monotonic frames (Theorem 7.36).

We start by defining maps which take general frames to BAMs or monotonic frames and
back.

Definition 7.25 Let G = (W, v, A) be a general monotonic frame, then we define the under-
lying BAM of G as
G* = (A,U,\,0,m,).

For a BAM A = (A, +,—,0, f), the general ultrafilter frame of A is defined as

-~

A, = (A, A).

where A = {@ | a € A} is the image of A under the map a — a = {u € UfA | a € u}.
Furthermore, the underlying monotonic frame of G is defined as

Gy = (W,v),

and finally, for a monotonic frame F = (W, v), we define the full general monotonic frame of
F as

Ff = (W, v, P(W)).
_4

There are some obvious relationships between the maps (), (-)* of the previous subsec-
tion, and the above. We list a few,

(A*)ﬁ = A“F?
(Gy)h) = (Gy™,
(F))) = Fy.

We have the following analogue of Proposition 7.2.

Proposition 7.26 Let G be a general monotonic frame, and let A be a BAM. Then for every
formula ¢:

(i) GlFy iff G"EFe~T,

(i) AFpe~T 4f AJlFep.
Proof. Left to the reader. QED

A bounded morphism between general monotonic frames must not only preserve the un-
derlying frame structure, but also the structure of the underlying BAM.
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Definition 7.27 Let G; = (Wy,v1, A1) and Go = (Wa, s, A2) be two general monotonic
frames, and 6 : W; — Wy a map. Then 0 is a bounded morphism between the general frames
G1 and Gy (notation: 0 : Gy — Go) if 6 is a bounded morphism between the monotonic
frames F1 = (Wi, v1) and Fy = (Wa, 1), and 6 also satisfies the following condition,

(38) 07 '[ag] € Ay for all ay € As.
If 8 is an injective bounded morphism between G; and Go, and 6 satisfies
(39) for all a; € Ay there is an ag € Ay such that 0[a;] = 0[W1] N ag,

then 6 is an embedding of G; in Go (notation: 6 : G1 — Gg).

Go is called a bounded morphic image of Gy if there is a surjective bounded morphism
from G; to Gy (notation: G; — Gg). Finally, G; and Go are isomorphic is there exists a
surjective embedding from Gi to Go. -

Lifting maps between general monotonic frames and BAMs is done in the same way as for
monotonic frames. More precisly, if G = (W, v, A) and G’ = (W', v/, A") are general monotonic
frames, and 6 is a map from W to W’ then we define 6* : A" — P(W), as

(40) 0*(a):= 07| ={x e W | 0(z) € d'}
If A=(A+,—,0,f) and A" = (A", +,—,0, f') are BAMs, and 1 : A — A’ a map from A to
A’, then we define 7, : UfA’ — P(A) as

(41) nu(u) :=n"'[u] = {a € A|n(a) € u'}

The following propositions are now easy extensions of Propositions 7.17 and 7.19.

Proposition 7.28 Let G; = (W1,v1, A1) and Go = (Wa, v, Ag) be two general monotonic
frames, and ¥ : G — G a bounded morphism. Then

(i) 9* is a BAE-homomorphism from G5 to G7.
(ii) If9:Gy— G, then 9 : G5 — Gi.
(i1i) If 9 : Gy — Ga, then 9* : G5 — G7.

Proof. (i) and (iii) may be shown as in the proof of Proposition 7.17. For (i), note that since
¥ is a bounded morphism between G; and Gg, then (38) ensures that ¥*(az) € Ay,

To prove (ii), assume that ¢ is an embedding of G; into Go. From (i) we know that 9*
is a BAE-homomorphism, hence we only need to show surjectivity. So let a1 € A;. As ¥ is
an embedding, there is an ag € Ay such that ¥]a;] = Y[W1] Nag. It is now easy to show that
¥ (a2) = ag:

r€a & J(x)eda] & Ix)edWi|Nay & z €I (az).
The first equivalence follows from the injectivity of . QED

Proposition 7.29 Let A; and Ag be two BAMs, and 1 : Ay — Ao a BAE-homomorphism.
Then

(i)  m« is a bounded morphism from Ag, to Aq,.
(’i’i) IfT]:Al >—>A2, then % :AQ*—»Al*.
(i1i) If n: Ay — Ag, then n, : Ao, — Aq,.
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Proof. Let A1 = (A1, +,—,0, fi), Ay = (Aa,+,—,0, fo) and A, = (UfA,,v1, A7), Ag, =
( UfA2, v, AQ)

For the proof of (i), we already know from Proposition 7.19 that 7, is a bounded morphism
between the underlying monotonic frames of As, and A;,. Hence it only rem/ai&s to show
that (38) holds. But this is immediate, since for a3 € A, n."a1] = n°(a1) = nlay) € As.

(ii) may be shown as in the proof of Proposition 7.19. For the proof of (iii), we only need
to show that (39) holds, since 7, is a bounded morphism by (i), and injectivity follows as in
Proposition 7.19. So let a3 € 171\2 Then by the surjectivity of 1 there is an a; € A; such that

—

n(a1) = a2, and hence n(a;) = az. We will show that n,[az] = n.[UfAy] N ay:

ui € 77*[@]
iff Jug € UfAy:ug € @gn*(uz) =u
iff Jup € UFA, : up € nar) & ni(u) = wa
iff Jug € UfAy :n(ar) € ug & ni(uz) = ug
iff Jup € UfA, a1 € nu(u2) & nu(ug) = wy
iff w € nUfAy] Nar.

QED

(Comp) and (Id) are shown for (-)* and (-), in the same easy way as for (-)™ and (-)4,
thus it is clear that (-)* and (-). are contravariant functors between the category of general
monotonic frames with bounded morphisms and the category BAM. Before we define what
it means for a general monotonic frame to be descriptive, recall that in a general monotonic
frame G = (W, v, A), the admissible sets A may be taken as the basis for the open sets of a
topology 74 on W. We will refer to W = (W, 74) as the topological space of G, the collections
of closed and open subsets in W will be denoted by K (W) and O(W), respectively.

Definition 7.30 (Properties of general monotonic frames) Let G = (W, v, A) be a gen-
eral monotonic frame. Then G is called

differentiated if for all w,v € W:
w=v iff Va€ A(lw €a < vEa),
tight if for all w € W, all C € K(W) and all X C W,

Cev(w) iff Yae A(C Ca— acv(w)),
X evw) iff 3C € KW)(C C X & C €v(w)).

compact if for all A" C A, (A’ # 0 if A’ has the finite intersection property,
descriptive if G is differentiated, tight and compact,

full if A=P(W).
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For brevity, we will refer to descriptive general monotonic frames simply as descriptive mono-
tonic frames. Note that only the condition of tightness differs from the corresponding prop-
erties of general Kripke frames, hence applying our knowledge about general Kripke frames,
if G is differentiated and compact, then W is a Stone space where A forms a clopen basis,
and the map p: W — UfA, where A = G*, defined by

prw—U,={acA|lwe A}

is a bijection (see for example [29]). The tightness condition for a general Kripke frame
(W, R, A) ensures that the accessibility relation R is point-closed. That is, the set R[w| of
R-successors of w is closed in W, see for example Blackburn et alii [6]. The following lemma
may be seen as the monotonic frame analogue hereof.

Lemma 7.31 Let G = (W,v, A) be a tight monotonic frame, and W = (W, T4) the topo-
logical space of G. Then we have for all w € W, vé(w) C K(W). In other words, all core
neighbourhoods are closed in W.

Proof. Assume that X € v°(w), that is, for all Y C X, Y ¢ v(w). By the tightness of G,
there is a C € K(W) such that C C X and C € v(w). Hence X = C € K(W). QED

Let DMF be the category of descriptive monotonic frames with bounded morphisms. It
is clear that for any object G in DMF, G* is a BAM. But it is perhaps less obvious that A, is
descriptive, when A is a BAM.

Proposition 7.32 Let A be a BAM. Then A, is a descriptive monotonic frame.

Proof. Let A = (A,+,—,0, f) and A* = (UfA, vy, A). Tt is easy to see that A, is indeed a
general monotonic frame: Closure of A under union and complement is immediate from the
closure of A, and closure of A under my, follows from
w€m,, (@) < dcviu) < ue f°@) = f(a).

To see that A, is differentiated, let v,u € UfA, and suppose v # u. Then we may assume
that there is an a € v \ u, and it follows that v € @ and u ¢ a. For compactness, let B C E,
i.e, B C A, and assume that B has the finite intersection property. Then it easily follows
that B has the finite meet property and hence B can be extended to an ultrafilter u € UfA.
Thus we have for all b€ B, u € b, i.e., u € (B, so (B # 0.

From the definition of v; and (30), (31), (32) it is immediate that A, is tight. QED

Proposition 7.33 (-)* is a contravariant functor from DMF to BAM, and (). is a con-
travariant functor from BAM to DMF.

Proof. Follows from Propositions 7.28, 7.29 and 7.32. QED
From Propositions 7.26 and 7.32, we also immediately obtain the following.

Corollary 7.34 Let G be a general monotonic frame. Then (G*), is a descriptive monotonic
frame equivalent to G. That is for every formula o,

Gl iff (G*)lF .
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The crucial property of the functors (-)* and (-)., which is needed to show that BAM and
DMF are dually equivalent, is stated in the following theorem.

Theorem 7.35 Let A be a BAM and let G be a descriptive monotonic frame. Then

(i) A=(A),
(i) G = (G,

Proof. The proof of (i) is standard, and we leave it to the reader to verify that the map
r: A — (A,)* given by r(a) =a = {u € UfA | a € u} is a BAE-isomorphism.
For (ii), let G = (W, v, A) be a descriptive monotonic frame, and let A = G* = (A, U, \,0,m,)

~

and (G*)y = (UfA, vy, , A). We will show that the map

p: G — (G").
x — Uy={acA|zea}

is the desired isomorphism. As already mentioned, differentiation and compactness of G
ensure that p is a bijection. Thus it only remains to prove that p is a bounded morphism
which satisfies (39). In order for p to be a bounded morphism of the underlying frames, it
suffices to show for all X C UfA (cf. Remark 4.4),

(42) p7l[X] e v(w) iff X € v, (Uy).

We first note that for a € A, pla] = @, since
Uys€pla] <= zv€a <= aclU, < U, €a,

and hence also p~![a] = a, since p is a bijection. It is now easy to show (42) for clopen X = a:
p Al =acv(w) <= wemy(a) <= my(a) €Uy <= @ E vy, (Uy).

It is also easy to verify that

p[C] = Ngcga, forall C e K(W),
p D] = Npcaa, forall D € K(A7).
And it follows that
(43) p[C] € K(A7) iff C € K(W).
To show (42) for arbitrary X C UfA, we now have
p X € v(w)
G tight) iff 3C € K(W)(C C p~![X] & Va € A(
(clopen case) iff dC € K(W)(C - pil[X] & Va € A(
(p bijective) 1ff IC € K(W)(p[C'] C X &Vace A(p[C] C
43) iff IDe K(A?)(DCX &Vaec A(DCa—aé€ vy, (Uy)))
iff X €y, (Uy).

Furthermore, from p~![a] = a, it follows that for all @ € A p~i[a] € A, so p satisfies (38),
and is hence a bounded morphism from G to (G*).. Finally, from pla] = @ it is clear that p
satisfies (39):

a=UfANna=pW|Na.

pla]

Thus we may conclude that p is an embedding. QED
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We can now state the announced dual equivalence result.

Theorem 7.36 The categories DMF and BAM are dually equivalent via the functors (-)* :
DMF — BAM and (+), : BAM — DMF.

Proof. Follows from Propositions 7.28, 7.29 and Theorem 7.35. QED

Combining Propositions 7.28, 7.29 and Theorem 7.35, the duality for descriptive frames
and BAMs is now summarised in the following.

Proposition 7.37 (Duality for descriptive frames) Let G; and Gy be two descriptive
monotonic frames, and A1 and Ay be two BAMs. Then

(i)  Gi— Gy iff GE - G
(1) Gi1— Go iff G5 — Gf.
(ZZZ) Al — AQ ZﬁAQ* - Al*.
(Z’U) Al —» AQ ZﬁAQ* — Al*.

Remark 7.38 In Remark 7.15, we mentioned that for a monotonic modal logic A, and a
countably infinite set of proposition letters ®, we have FA(®) 22 (Lx(®)) . In the same way,
it is easy to see that the general canonical frame of A, G*(®), is isomorphic to (Ly(®)).. From
Proposition 7.32, we know that (L (®)), is descriptive, hence together with Theorem 6.9, the
following theorem is immediate.

Theorem 7.39 Let A be a monotonic modal logic. Then A is sound and strongly complete
with respect to the class of descriptive monotonic A-frames.

Remark 7.40 Dosen’s [18] definition of ‘descriptive’ equals ‘differentiated+compact’ in our
terminology, that is, it does not include tightness. Thus Dosen shows dual equivalence between
BAEs and the category of differentiated and compact general neighbourhood frames. However,
his construction does not immediately adapt to the monotonic case, because he only adds
clopen neighbourhoods in his definition of general ultrafilter frame, which, consequently, is
not monotonic by our definition, since there may be non-clopen sets of ultrafilters which
should be neighbourhods according to the upwards closure of the neighbourhood function.
Note that in Dosen’s definition of general frames, all neighbourhoods must be admissible, and
the definition of a general monotonic frame in Kracht and Wolter [44] is simply obtained by
only requiring upwards closure over clopen/admissible sets. Thus adapting Dosen’s results to
the general monotonic frames of Kracht and Wolter leads immediately to dual equivalence.
The restriction to clopens is also the reason why DoSen’s notion of descriptiveness does not
include tightness, since the bijection between states of the original general frame G and
ultrafilters suffices to show G = (G*), when all neighbourhoods of (G*), are clopens.

An easy way of turning DosSen’s general ultrafilter frame into a general monotonic frame
according to our definition, would be to just add all supersets of clopen neighbourhoods to
the neighbourhood relation. But with this simple approach, we were unable to show the
desired duality for the morphisms, and this might also be expected considering the fact that
the canonical extension tells us that we must add arbitrary intersections of clopen neighbour-
hoods before taking the upwards closure. Our tightness condition for general montone frames
captures exactly this structure of the neighbourhood function.
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Persistence

Theorem 7.36 states that descriptive monotonic frames and BAMs may be thought of as having
the same mathematical properties. Thus we may ask, what the dual notion of canonicity is
in the category of descriptive monotonic frames. The answer is d-persistence.

Definition 7.41 (Persistence) A formula ¢ is d-persistent if for any descriptive monotonic
frame G, if G I ¢ then Gy I . —

Proposition 7.42 For any formula ¢, ¢ is canonical if and only if ¢ is d-persistent.

Proof. For the direction from left to right, assume that ¢ is canonical, and let G be a
descriptive monotonic frame such that G IF ¢. By Proposition 7.26(i), we then have G* F ¢ ~
T, and from the canonicity of ¢, it now follows that (G*)? E ¢ ~ T. Since (G*)? = ((G*),)™,
Proposition 7.2(i) now tells us that (G*); IF ¢. Recalling the definitions of ()., (-)+ and
()4, we see that (G*); = ((G*).)s and since G was assumed descriptive, we obtain from
Theorem 7.35 that (G*); = Gy, thus we may conclude that Gy IF ¢.

For the direction from right to left, assume that ¢ is d-persistent, and let A be a BAM such
that A F ¢ ~ T. We will show that A? F ¢ ~ T. From A F ¢ = T and Proposition 7.26(ii)
it follows that A, IF ¢. Now we use the assumption that ¢ d-persistent, and the fact that
A, is descriptive and (A.)y = Ay to deduce A IF ¢, whence by Proposition 7.2(i) we have,
AT (A )T EexT. QED

Note that the above proposition refers to our default notion of o-canonicity. The reader
will have noticed that our ultrafilter frame is defined in terms of o-canonical extensions,
and, consequently, the definitions of tightness and persistence are tailored to the notion of
o-canonicity. In the following subsection, we will show that the duality between ¢ and 7 is
closely related to the duality between the modalities V and A, and using this observation we
can transform the above results on o-canonicity into results on 7-canonicity.

7.6 o versus 7

There is no particular reason why we have chosen o-canonicity as our default, other than the
desire to keep things simple and not work with both canonicity notions side by side. The
same could be said about our choice of V as our primitive modality; we could easily have
taken both V and A as primitives of our language, and simply defined the interpretation
of the two in such a way that they become dual to each other. In Remark 3.2 we pointed
out that in a monotonic Ly-logic, A is also a monotonic modality. Furthermore, it is easy
to derive from the truth definitions in a monotonic model M = (W, v, V'), that M, w IF Ay
ifft W\ V(e) ¢ v(w). The idea behind ‘dualising’ monotonic frames is to interchange the
interpretation of V and A.

Definition 7.43 (Duals of monotonic frames) Let F = (W, v) be a monotonic frame.
The dual frame of F is the monotonic frame F? = (W, v?) where for all X C W,

X evi(w) iff W\ X ¢ v(w).

When G = (F, A) is a general monotonic frame, then we define the dual general frame of G
as G = (F9, A). .
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Clearly, we have the following identities, which will be used without warning;:

(FHd = T, for all monotonic frames F.
(GH? = G, for all general monotonic frames G.
(GYy = (Gy)4, for all general monotonic frames G.

Proposition 7.44 Let G = (F, A) be a general monotonic frame, and G? its dual frame.
Then G is a general monotonic frame.

Proof. To see that A is closed under the modal operation m,q, all one has to observe is that
mya(X) =W\ m,(W)\ X). Closure of A under complement and m, yields the result. QED

On the algebraic side, it should be clear why BAMs are dualised as follows.

Definition 7.45 (Duals of BAMs) Let A = (A,+,—,0, f) be a BAM. Then we define the
dual of A as A = (A, +, —,0, f1) where for all a € A, fd( ) == —f(—a). —|

It is easy to show that when A is a BAM, then A? is also a BAM, and (A%)? = A.

We now return to the definition of the ultrafilter frame of a BAM A. As mentioned already,
A, is defined such that (A)" = A?. But we could just as well have defined A, such that
(Ay)T = A™. In the rest of this subsection, we will use the notation A, = (UfA,vo) for the
ultrafilter frame as defined in Definition 7.14, that is, (A,)" = A?. Similarly, we will say that
a general monotonic frame is o-tight or o-descriptive if G is tight or descriptive according to
Definition 7.30, and a formula ¢ is d, persistent, if o is persistent with respect to o-descriptive
monotonic frames. The category of o-descriptive monotonic frames with bounded morphisms
will be denoted DMF,,.

We now define A, as the monotonic frame Ay = (U fA, v¢~) where

(44) X evpn(u) iff ve fM(X).
Then it is clear that (A;)* = A™. The 7-canonical model F2 of a monotonic Ly-logic A is
the structure (W4, 2, VA) where WA and VA are as in Definition 6.2 and v/2 is defined by
g061/ AT) iff Veel,
Uie; @i = O € v2(w) iff Jop E,Cv(z/) CO&VYyel),
X e vd(w) iff YOCWMX CO — O e vi(w)).

It can be shown that IE‘A(<I>) (LA(®))7. The general m-ultrafilter frame of a BAM A is now
defined as A, = (AW,A) and the corresponding m-notions of tightness, descriptiveness and

persistence are then defined as follows. A general monotonic frame G = (W, v, A) is w-tight if
for all w e W, all O € O(W) and all X C UfA,

Ocv(w) iff Ja€ AlaCO &a€rv(w)),
X ev(w) iff YOeOW)(X CO — O €v(w)).

G is w-descriptive if G is differentiated, m-tight and compact. A formula ¢ is d,-persistent if
for any m-descriptive monotonic frame G, G I ¢ implies Gy I . We denote the category of
m-descriptive monotonic frames with bounded morphisms by DMF .. In the following we will
work towards showing that BAM is also dually equivalent with DMF ..

First, we list some of the relationships between dual frames, dual algebras and o/=-
constructions.
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Proposition 7.46 Let F be a monotonic frame, G a general monotonic frame, and let A be
a BAM. Then

(BT = (F), (G = (G,
(Ad)a — (A”)d, (A")d — (Ad)”,
(A5 = (Ar)?, (Ao)! = (A%,
AY), = (AJY, (A)? = (a%)..

Proof. The first two items should be clear. To show that (A%)” = (A™)?, we must prove that
for all X C UfA, we have

(45) (f)7(X) = (f/)UX).
For clopens, (45) follows from:

(1) (@) = J4a) = ~J(=a) = —f"(a) = (/") (@).
For closed subsets C' of UfA, we have

7)) = NuH@ = (-fca = - f-a
CCa CCa CCa
= - U =-Urb = -0
—ac-C bC—C
= (fM)U0).

Finally, for arbitrary X C UfA,

ue (fH7(X) iff 3C € K((AY)%):C C X &ue (f)°(0)
iff 3C e K(A%):CCX&uec—f7(-C)
iff 30 € O(A?):-X CO&u¢ fr(0O)
iff w¢ fr(-X)
iff we (fM4X).

We leave the proof of the other items to the reader. QED

Proposition 7.47 Let G = (W,v, A) be a general monotonic Ly-frame. Then G is o-
descriptive iff G¢ is w-descriptive.

Proof. Let G be as above, and let K(W) and O(W) denote the closed, respectively open,
subsets of W in the topological space W of G. We only need to show that G is o-tight iff
G? is m-tight. Assume first that G is o-tight. We will first show that for all w € W and all
D e O(W),

Deviw) = 3Jaec AlaC D & ac vi(w)).

So suppose D € v%(w), then it follows by the definition of v that W \ D ¢ v(w). Since
WA\ D e K(W) and G is o-tight, there is a b € A such that W \ D C b and b ¢ v(w). Hence
by taking a = W \ b, we have a C D and a € v%(w).

To see that for arbitrary X C W,

X evliw) = YO e OW)X CO — 0 erviw)
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assume X € v¥(w). Then W \ X ¢ v(w), and by the o-tightness of G, we have for all
C e K(W),if C C X then C ¢ v(w), whence for all O € O(W), if X C O then W\ O ¢ v(w),

ie., O € vi(w).
The direction from right to left is shown is a similar way, and we leave out the details.
QED

In order to derive duality results for the map (), we only need to show that the morphisms
between monotonic frames, general monotonic frames and BAMs behave well with respect to
dualisations.

Proposition 7.48 Let F;, G; and A;, i € {1,2} be a pair of monotonic frames, general
monotonic frames and BAMs, respectively. Then

(i) If 9 :Fy — Fo is a bounded morphism,

then 9 is also a bounded morphism from F¢ to Fg.
(i) If9:G1 — Gg is a bounded morphism,

then 9 is also a bounded morphism from G to G3.
(i) Ifn: Ay — Ay is a BAE-homomorphism,

then 1 is also a BAE-homomorphism from A% to Ad.

Proof. Let F; = (W1,v;), G, = (Wi, v, 4;) and A; = (A, +,—,0, fi), i € {1,2}. To prove (i),
assume that ¥ : F; — Fy is a bounded morphism. For the (BM1) condition for ¢ : F¢ — Fg,
let X; € v(w), and suppose for the sake of contradiction that 9[X;] ¢ v¢(¥(w)). That means
Wi\ 9[X1] € v2(Y¥(w)). Applying the (BM2) condition for ¥ : F; — Fa, we obtain a Y7 C W)
such that Y7 € v1(w) and Y7 € W \ 9[X1]. It now follows that

Vi COTHOM] C O W\ I[XA]) € W\ Xy,

and hence by monotonicity, W7 \ X1 € vi(w) which is a contradiction with the assumption
that X; € v4(w).

For the (BM2) condition for ¥ : F{ — F$, assume X5 € v§(d(w)), i.e., W\ Xa ¢ va(d(w)).
We need an X7 C Wy such that X; € Vji(fw) and 9[X1] C Xo. Take X; := 9~ 1[X3], then
9[X1] € X,. Suppose now again for contradiction that X; = 97'[Xy] ¢ v(w), that is,
W1\ 971[X32] € vi(w). Then by the (BM1) condition for ¥ : F; — Fo, it follows that
I[W1 \ 971 Xs]] € va(F(w)), and since I[W7 \ 9~ Xz]] € Wa \ X2, we have by monotonicity
that W \ X3 € ve(9(w)), which is a contradiction with the assumption that Xy € vd(9(w)).

The proof of (ii) follows immediately from (i) and the definition of the dual general frame.
For (iii) we must show that n(fd(a)) = f¢(n(a)) for all a € A;. But this follows easily from
the assumption that 7 is a BAE-homomorphism:

n(fi(a)) = n(=fi(=a)) = —n(fi(=a)) = —fa(n(=a)) = = fa(=n(a)) = f5(n(a)).

QED

Proposition 7.49 Let Ay and As be two BAMS, and n : Ay — As a BAE-homomorphism.
Then

(i)  n4 is a bounded morphism from Ag, to Aq,,
(i) n« is a bounded morphism from Ag, to Aq,.
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Proof. Both items are easy consequences of Propositions 7.19, 7.29, 7.48 and 7.46, and we
only show (i):

1 : Ay — As is a BAE-homomorphism
Prop. 7.48(ii)) = 1n: Acll — A‘Qj is a BAE-homomorphism
Prop. 7.19 = 15 (A, — (A9), is a bounded morphism QED
Prop. 7.46 = 13 (Agr)? — (A1,)? is a bounded morphism
Prop. 7.48() = 14 : Ao, — Ay, is a bounded morphism.

Proposition 7.50 The map (). defined by A — A, for all BAMs A, and n — n, = n, for
all BAE-homomorphisms n, is a contravariant functor from the category BAM to the category
DMF,.

Proof. Proposition 7.49 above shows that (-), maps BAE-homomorphisms contravariantly to
bounded morphisms. So it only remains to show that A, is m-descriptive whenever A is a
BAM. So let A be a BAM, then by Proposition 7.46, A, = ((A9),)9. Since A? is a BAM, (A9),
is o-descriptive by Proposition 7.32, and hence by Proposition 7.47 ((A4),)? is 7-descriptive.

QED

Theorem 7.51 The categories BAM and DMF . are dually equivalent via the functors (-)*
DMF, — BAM and (-), : BAM — DMF;.

Proof. We must show the m-analogue of Theorem 7.35. So let A be a BAM, then we need
A* = A. From Proposition 7.46 we have (A,)* = (((A9),)%)*, and also (((A9),)%)* =
(((A%),)*)? hence (A,)* = (((A%),)*)?. From Theorem 7.35(i), it follows that (((A%),)*)?
(A9 and we have (A,)* = (A9)? = A.

Now let G be a m-descriptive monotonic frame. Then G? is o-descriptive, and by Theo-
rem 7.35(ii), it follows that ((G?)*), = G¢. From Proposition 7.46, we also have

(G)")x = (G = ((G"))"

Hence G? = ((G*),)?, and thus we may conclude that G = (G*),. QED

1|

The following expected analogue of Proposition 7.42 should be clear from the above results
and we leave the proof to the reader.

Proposition 7.52 For all formulas ¢, ¢ is m-canonical if and only if ¢ is dr-persistent.

We now have a good understanding of how the o- and mw-constructions relate to each
other. But we have not yet brought strong completeness into the picture, which is where
part of our interest in o-canonicity stems from. We postpone the investigation of this matter
to subsection 10.6, since we require a number of technical results on simulations, but in
subsection 10.6 it will be shown that mw-canonicity does, after all, imply strong completeness
(Theorem 10.43).
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8 Coalgebra

As an alternative way of placing monotonic modal logic in a mathematical context, we will
now see that monotonic structures can be viewed as coalgebras. Briefly stated, a T-coalgebra
for a functor T on the category of sets is given by a pair (X,v) where X is a set and ~ is
a map from X to T(X). The link between coalgebras and modal logic has been studied in
the field of non-well-founded set theory [3, 17], and in computer science coalgebras are used
to model infinite data types, such as streams, as well as dynamic systems, like automata and
labelled transition systems. When considering coalgebras of this kind, it makes sense to think
of the carrier set X as a state space and « as a transition structure.

Compared with algebraic duality theory, the coalgebraic perspective on modal logic is a
quite recent development, and will generally not be included in a first course in modal logic.
Therefore, we present our material without assuming any knowledge of coalgebras and very
little of category theory. However, this section is by no means an introduction to the general
theory of coalgebras, and only the relevant definitions will be given. For more background
knowledge, the reader is referred to [59], and for coalgebra and modal logic to [46, 54, 45].

The main purpose of this section is to show how coalgebras can be employed as a semantics
for monotonic modal logic. In particular, we will see that the category of UpP-coalgebras
and UpP-coalgebra morphisms (defined below) is isomorphic with the category of monotonic
frames and bounded morphisms via the identity functor. Furthermore, we investigate how the
coalgebraic notions of system equivalence relate to bisimulations between monotonic frames.

8.1 Basic Definitions and Notation

We will work in the category Set, which has sets as objects and set-theoretic functions as its
morphisms.

Definition 8.1 A (Set-)endofunctor T : Set — Set maps Set-objects to Set-objects and Set-
morphisms f: X — Y to Set-morphisms T'f : TX — TY such that

T(gof)=TgoTf and Tidx =idrx. o

There are two endofunctors which the reader should be familiar with. The covariant
powerset functor is denoted by P, and maps a set X to its powerset P(X) and Pf maps a
subset C' of X to the image of C under f:

P Set — Set
X — PX)
f:X—=Y — Pf=f[: PX) — PE)

c — flC]

The contravariant powerset functor is denoted by 2(), and also maps a set to its powerset,
but functions map to the inverse image operation:

20) . Set — Set
X = 2X=7P(X)
f: X—>Y — Qf:f_IHZ ¥ . 9X
D +— f7D]
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Definition 8.2 (Coalgebras) Let T be an endofunctor. A T'-coalgebra (over the base cat-
egory Set) is a pair (X, ) where X is a set and v : X — T'(X) is a function. -

We will mainly be thinking about T-coalgebras as systems, and we will therefore occa-
sionally refer to them as T-systems, or simply systems if T is clear from the context. Thus,
as stated in the introduction, given a T-coalgebra (X, ), X will be called the state space and
«y its transition structure. The notions of (homo)morphism and bisimulations amount to the
following.

Definition 8.3 (Coalgebra morphisms) Let T be an endofunctor, (X,v) and (Y, ) two
T-coalgebras. Then a function f : X — Y is a T-coalgebra morphism if: Tfo~vy = o f. That
is, the following diagram commutes.

|,k

T(X)—=T()

!

_{

It can be checked that the composition of two T-coalgebra morphisms is again a T-
coalgebra morphism, and the identity map on a set X is also a T-coalgebra morphism. Hence
T-coalgebras and T-coalgebra morphisms form a category Setr.

Definition 8.4 (Coalgebra bisimulations) Let 7' be an endofunctor and let (X,~) and
(Y,0) be two T-coalgebras. Then a non-empty relation Z C X x Y is a T-coalgebra bisimula-
tion between (X, ) and (Y, ) if there is a function u : Z — T'(Z) such that: yomr; =Tmopu
and d omg = T'my o i, where m1 : Z — X and my : Z — Y are the projection maps. That is,
w1 and o are T-coalgebra morphisms, and the following diagram commutes.

X~"—7 ">y
;(l)() Im ;(lZ) I T(l;)

Two states x € X and y € Y are called T-coalgebra bisimilar if there is a T-coalgebra
bisimulation Z between (X,v) and (Y, ) such that (z,y) € Z. Finally, (X,~v) and (Y,0) are
called T'-coalgebra bisimilar if there is a T-coalgebra bisimulation between (X, ~) and (Y, 0).

_{

The intuitive idea behind bisimulation is that bisimilar states should be seen to display
the same behaviour. This may not be all that clear from Definition 8.4, and as we shall
see in subsection 8.3, the coalgebraic notion of bisimulation is, in fact, stronger than the
frame theoretic one. However, bisimilar states turn out to be exactly the states which are
behaviourally equivalent.

Definition 8.5 (Behavioural equivalence) Let T be an endofunctor and let (X,~) and
(Y,6) be T-coalgebras. Then z € X and y € Y are behaviourally equivalent states if there
is a T-coalgebra (Z, ) and T-coalgebra morphisms f : X — Z and g : Y — Z such that
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f(z) = g(y); and (X,~) and (Y, §) are behaviourally equivalent systems if there is a T-coalgebra
(Z, u) and surjective T-coalgebra morphisms f: X — Z and g:Y — Z. .

The concept of behavioural equivalence is derived from the notion of final systems. A T-
coalgebra (P, () is final if for any T-coalgebra (X, d) there is a unique T-coalgebra morphism
f:(X,6) — (P,¢). Final systems are viewed as the “system of observable behaviours”,
see [59, 46], and this means that behaviourally equivalent states are identified in the final
system, if it exists. Definition 8.5 does not assume the existence of a final system such that
behavioural equivalence may be applied to all coalgebras. We will not treat final systems any
further.

Definition 8.6 (Natural transformation) Let 7" and S be endofunctors. Then a natural
transformation T between T" and S (notation: 7 : T' = S) is a map which takes a set X as
argument and returns a function 7x : T'(X) — S(X) which satisfies the following condition.
For all sets X, Y and functions f : X — Y, we have: Sforxy = my o1 f. That is, the following
diagram commutes.

(X)L 1(v)

| |~

S(x) 2 s(v)

%

Given a natural transformation 7 : T = S, any T-coalgebra (X,~y) can be seen as an
S-coalgebra (X,d) where 6 = 7x oy : X — S(X). Furthermore, natural transformations
preserve coalgebra morphisms and bisimulations, since for 7 : T = S, the following diagrams
commute.

x—1 -y X<~"—7—" >y
vl 5 wl lu 5
T(X) 1Y) T(X) <" 7(2) ™ 1(Y)
:i()i) S(l:; :i() 5 S(lZTj S S(l;;

8.2 Coalgebraic Semantics for Monotonic Modal Logic
Coalgebra and monotonic frames

It is well-known that Kripke frames may be seen as P-coalgebras (see e.g. Pattinson [54]), and
we will now show that monotonic frames have a fairly simple interpretation as coalgebras for
a functor which is essentially the same as 2() 0 20), but restricted to upwards closed families
of subsets. The functor 2() 0 20) is mentioned in Rutten [59] as giving rise to so-called hyper
systems.
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Definition 8.7 The map UpP : Set — Set is defined as follows. For a set X
UpP(X) ={Z € P(P(X)) | Z is upwards closed}
and for a function f: X — Y,

UpPf: UpP(X) — UpP(Y)
U — UpPfU) = (f 5 '[U]=2¥)
= {DeP(Y)]f—l[D]eU} .

It may be easier to think of (f~1)~![U] as the set
(46) 1£°[U) == {D € P(Y)|3C € U : f[C] C D},

The notation Tf*[U] is meant to indicate that this is the upwards closure of the set consisting
of all images f[C] for C € U. To see that (f~1)~YU] = 1£*[U], suppose f~1[D] € U, then
taking C = f~![D], we have f[C] = f[f~'[D]] € D. On the other hand, if C € U and
fIC] € D, then C C fY[f[C]] C f7'[D], and f~1[D] € U follows from U being upwards
closed.

Lemma 8.8 UpP is an endofunctor.

Proof. Let g : X — Y and f : Y — Z. To see that UpP(f og) = UpPf o UpPyg, let
U € UpP(X), then

D e (UpPfo UpPg)(U)
iff D el g [U]]
iff 3B € 1¢*[U]: fIE] C D
ifft IEePY):(3C €U :¢[C]CE)& f[E]CD
iff 3C eU: flg[C]] < D
iff D e UpP(fog)U).

In the next to last step, the direction from left to right holds because g[C] C E = f[g[C]] C
f[E] € D, and the direction from right to left follows by taking E = g[C].
To see that UpPidy = idyypx, let U € UpP(X), then

D € UpPidx (V)
iff ICeU:CCD
ifft DeU
iff De idUppx(U).

Here the next to last step follows from the fact that U is upwards closed. QED

An UpP-coalgebra is thus a pair (W,v : W — UpP(W)) where W is a set and v is a
function which maps elements of W to collections of upwards closed subcollections of P(W). It
should now be clear that an UpP-coalgebra can simply be seen as a monotonic £Ly-frame, and
vice versa. Due to this observation, we may simply formulate our results for UpP-coalgebras.
It will be clear from the context whether a pair (X, ) should be seen as a monotonic Ly-frame
or as an UpP-coalgebra.

In order to extend the identity map to a categorical isomorphism, we must also show
that UpP-coalgebra morphisms and bounded morphisms really are the same mathematical
objects. We first rephrase Definition 8.3 for UpP-coalgebras.
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Definition 8.9 (UpP-coalgebra morphisms) Let (X,~) and (Y,0) be two UpP-coalge-
bras. Then a function f: X — Y is an UpP-coalgebra morphism if: UpPfoy=4do f.

f

X Y
v 0

UpP(X) 2L tpp(y)

_{

Proposition 8.10 Let (X,v) and (Y,0) be two UpP-coalgebras. Then a function f: X —Y
is an UpP-coalgebra morphism if and only if f is a bounded morphism.

Proof. Recall from Remark 4.4 that f is a bounded morphism from (X,~) to (Y,9) iff for
all z € X and all D € P(Y)

(47) f7D) € v(2) iff D € 3(f(x)).
We also have for all z € X and all D € P(Y)
(48) D€ UpPf(y(2)) iff D e (f7) " Iy(x)] it f7'[D] € y().

The result is now immediate from (47) and (48). QED

Theorem 8.11 The category Set,p consisting of UpP-coalgebras and UpP-coalgebra mor-
phisms is isomorphic with the category MF consisting of monotonic Lv-frames and bounded
morphisms via the Set-identity map.

Coalgebra and monotonic models

In order to get a coalgebraic notion of a monotonic model, we must add the equivalent of a
valuation to the UpP-functor. Given a monotonic frame (W, v), we usually define a valuation
V as a map from the set of atomic propositions ® to the powerset of W, specifying at which
states V(p) C W an atomic proposition p is true. However, we could equally well have defined
V as a map from W to the powerset of ®, specifying which atomic propositions V{w] C ®
are true at a state w in W. Clearly, these two views on valuations are equivalent: Given
VW — P(®), define V(p) = {w € W | p € V[w]}, and given V : & — P(W), define
Viw]={pe®|peV(p}

Definition 8.12 (UpPg) Let ® be a set of atomic propositions. Then the map UpPs :
Set — Set is defined as follows. For a set X

UpPe(X) = UpP(X) x P(®),

and for a function f: X — Y,

UpPof: UpPe(X) — UpPs(Y) 5
(U,A) — (UpPf(U),A).
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Checking that UpPg is an endofunctor can be done in almost the same way as in Lemma 8.8,
and we leave out the details. For notational convenience, when vy : X — UpPg(X) and z € X,
we will write 7;(x) for the 7’th projection of v(z), i € {1,2}.

An UpPg-coalgebra (X,~) then defines a monotonic Ly-model via the following map.
Define Mod(X,v) = (X, vy, V,) where for z € X,

Vv(x> = 7(x),
Ve = )

In the other direction, given a monotonic Ly-model (W, v, V), define an UpPg-coalgebra
Coa(W,v,V) = (W,~) by taking
v W o — UpP(W) x P(®)
w = (v(w),Viw])
It is easy to see that for all UpPg-coalgebras (X, ),
Coa(Mod(X, 7)) = (X,7),
and for all monotonic Ly-models (W, v, V),
Mod(Coa(W,v,V)) = (W, v, V).

When f: X — Y is a function between the sets X and Y, we simply define Modf = f and
Coaf = f. To establish categorical isomorphism, we only need to show the following easy
extensions of Proposition 8.10.

Proposition 8.13 Let ® be a set of atomic propositions, and M = (W,v,V) and M’ =
(W' vV, V') two monotonic Ly -models. Then a function f: W — W' is a bounded morphism
from M to M if and only if f is an UpPg-coalgebra morphism from Coa(M) to Coa(M')

Proof. Let Coa(M) = (W,~), and Coa(M') = (W', ). Then

) =
v(z) = (v(z),Viz]), forallze W,
5y) = /(). V), forall ye W

We must show that f is a bounded morphism between M and M’ if and only if for all z € W,
UpPs f(y(x)) = d(f(x)). We have,

UpPef(y(z)) = (UpPf(v(x)), V]z]),
o(f(x)) = (/(f(@)), V'[f(@)])-

Since for all proposition letters p € ®

M,z lFp iff pe V]z],
M, yl-p iff peV'[y,

it is clear that = and f(z) satisfy the same proposition letters if and only if V[z] = V'[f(z)].
And just as in the proof of Proposition 8.10, we obtain that UpPf(v(x)) = v ( ( )) if and
only if f is a bounded morphism of the underlying frames (W,v) and (W', ') of M and M/,
respectively. QED
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Proposition 8.14 Let ® be a set of atomic propositions, and (X,v) and (Y,0) two UpPg-
coalgebras. Then a function f: X — Y is an UpPg-coalgebra morphism from (X,~) to (Y, 0)
if and only if f is a bounded morphism from Mod(X,~) to Mod(Y, )

Proof. Let Mod(X,v) = (X, vy, V), and Mod(Y,6) = (Y,vs, Vs). Then

vy(z) = m(z), Vyz] = m(z) forallze X,
vs(y) = 0i(y), Vsly] = dafy) forallyey.

We only sketch the proof, since it is similar to that of the previous proposition. From the
definition of V, and Vj, we see that x and f(x) satisfy the same proposition letters if and only
if vo(x) = d2(f(x)). Furthermore, we easily obtain that UpP f(v1(x)) = 61(f(x)) if and only
if f is a bounded morphism of the underlying frames (W5, v,) and (Ws, vs) of Mod(X, ) and
Mod(Y,6), respectively. Thus UpPs f(7(2)) = (UpPf(11(x)), y2(x)) = (61(f(2)), 02(f (2))) =
0(f(x)) if and only if f is bounded morphism from Mod(X,~) to Mod(Y, ). QED

Theorem 8.15 Let ® be a set of atomic propositions. The category Setr,p, consisting of
UpPg-coalgebras and UpPg-coalgebra morphisms is isomorphic with the category MM consist-
ing of monotonic Ly-models and bounded morphisms via the functors Mod : Set 7,p, — MM
and Coa : MM — Set 1, p,, -

The next step is to define truth of Ly-formulas in an UpPg-coalgebra. Fix an UpPg-
coalgebra (W, ). For the atomic propositions p € ®, ~ tells us what the extension [p] of p
should be, namely, [p] = V(p), and for the boolean connectives truth may then inductively
be defined in the obvious way.

For modal Ly-formulas of the form V¢, we wish to specify for which elements w of W that
[¢] € v(w) = y1(w). This may be considered the same as specifying which neighbourhood
collections v(w) contain [p]. Thus we are lifting [¢], which is a predicate over W, to a
predicate over UpP(W). In general, for a T-coalgebra (X,v), a predicate lifting may be
thought of as a map which lifts a predicate over X to a predicate over the ‘type of observations’
T(X) in a natural way.

Definition 8.16 (Predicate lifting) Let 7" be an endofunctor. A predicate lifting X for T'
is an order preserving natural transformation A : 20) = 27 where 27 = 20) o T. That is, for
all sets X, Y and functions f : X — Y, we have:

o My : 2% 5 2T(X) )y @ 2Y — 9T (V).

o If C C D, then Ax(C) C Ax (D), idem Ay;

e 2T o \y = Ay 027, =

Predicate liftings give rise to modalities due to the naturality condition, which ensures
invariance under bisimulation. See Kurz [46] for a more detailed treatment.

We now define a predicate lifting for UpP which will tell us how to interpret modal
formulas of the form V.

Definition 8.17 Define a family of maps A( : 2() — 2UPP() ag follows. Let W be a set, then

ow 2Up77(W)
C — {UeUpPW)|CeU} =

AW e
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Lemma 8.18 )\ :2 = 2P that is, A is a predicate lifting for UpP.

Proof. Let W be a set and C, D C W. To see that A\ (C) C A\ (D) whenever C' C D,
suppose that U € A\ (C), i.e., C € U, then by the upwards closure of U and C' C D, we get
D € U, hence U € Ay (D).

To see that A also satisfies the naturality condition, we first observe that for f: X — Y
and D € P(Y):

2Pl o Xy (D) = (UpPf)~' (D))
= {U e UpP(X) | UpPf(U) € Ay(D)}.

Now for U € UpP(X), we have

U € 2UPPf o \y (D)
ift UpPf(U) € \yv(D)
iff D e UpPf(U)
iff f7'[D]=2/(D)ecU
iff U e Ax(2/(D)). QED
Given an UpP-coalgebra (W,v), it is worth noticing the similarity between Ay : P(W) —
UpP(W) and the map m, : P(W) — P(W). The only difference is that for an X C W,
Aw (X) tells us which neighbourhood collections v(w) contain X, whereas m, (X) gives us
the states w for which v(w) contains X. Put differently, Ay (X) is the set of ‘observations
of X’ and m,(X) is the set elements that ‘observe X’. Recall that in a monotonic model,
V(Ve) = my(V(e)). Thus in an UpPg-coalgebra (W, ), we obtain the extension [V] of
Vo as the set of states w for which v (w) = vy(w) € Ay ([¥]):

Vel =7 P ([e])] = {w € W | 71 (w) € Aw([¢])}-

And we have
we [Vo] iff y(w) =vy(w) € Aw([e]) i o] € v(w).

We sum up the above in the following definition.

Definition 8.19 (Truth conditions) Let (W,v) be an UpPg-coalgebra for some set & of
atomic propositions. Then we define the extension of Ly-formulas inductively by:

[1] 0,
[p] = {weW|peyn(w)},
[~e] = WA[el,
[evyl = [e]uly],
Vel = v Pw (D) .

From Definition 8.19 it should be clear that: Mod(X, ),z I ¢ iff z € [¢]. Thus the truth
definition in 8.19 may be seen as equivalent with the usual one in monotonic L£y-models.

8.3 Bisimulations and Behavioural Equivalence

To keep notation and proofs simple, we will only consider bisimulations and behavioural
equivalence between monotonic frames and UpP-coalgebras. From the above treatment of
bounded morphisms, it should be easy to see how to adapt the below results to monotonic
models and UpPgp-coalgebras.
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Bisimulations

Definition 8.20 (UpP-coalgebra bisimulations) Let (X,~) and (Y,6) be two UpP-coal-
gebras. Then a non-empty relation Z C X x Y is an UpP-coalgebra bisimulation between
(X,v) and (Y, ) if there is a function p : Z — UpP(Z) such that: v om; = UpPm o u and
6 omy = UpPma o .

T ™2

X VA Y

| ‘| ls

UpP(X) 222 upp(2) 222 upp(v)

_{

The requirement that the projections are coalgebra morphisms turns out to be quite
a strong, and we shall see that we need to strengthen the notion of bisimulation between
monotonic frames in order to obtain an equivalent notion.

Definition 8.21 (Strong bisimulation) Let F; = (Wi,v1) and Fo = (W, 1v2) be mono-
tonic Ly-frames. A non-empty relation Z C Wy x Wy is a strong bisimulation between Fj
and [y if the following conditions are met:

(forth)s If (w1, we) € Z and Y7 € vq(wy), then there is a Yo C Ws such that

° Yé S I/g(wg),
e for all yy € Y5 there is a y; € Y7 such that (y1,y2) € Z, and
o Z7 Yo NY: € vy(wy).

(back)s If (w1, we) € Z and Y € vo(we), then there is a Y7 C Wj such that

o Y] € vi(w),
e for all y; € Y there is a ya € Ya such that (y1,y2) € Z, and
o Z[Y1]NYs € vo(wo). -

It is obvious from the above definition that strong bisimulations are also bisimulations.
The following example shows that strong bisimilarity really is a stronger concept.

Example 8.22 Consider the frames F1 = ({s1,t1, u1,v1},v1) where v§(s1) = {{t1}, {u1,v1}},
v§(u1) = {{u1}} and vi(t1) = v1(v1) = 0; and Fy = ({s2,t2}, v2) where v5(s2) = {{t2}} and
vo(te) = 0. Tt is straightforward to check that Z = {(s1, s2), (t1,t2), (v1,t2)} is a bisimulation.
In fact, Z is the maximal bisimulation on F; and Fo. But Z is not strong, since {uj,vi} €
v1(s1), and the only neighbourhood in v9(s2) which can satisfy the (forth) clause is {t2}, but
Z7 W {ta} )N {ur,v1} = {v1} & v1(s1). Tt is not too hard to see that this problem will occur for
any bisimulation, thus s; and s are bisimilar, but not strongly bisimilar. Similarly, F; and
Fy are bisimilar systems, but also not strongly bisimilar.

We will now show that the extra condition in Definition 8.21 is exactly what is needed in
order to be able to obtain an UpP-coalgebra bisimulation.



8 COALGEBRA 81

Proposition 8.23 Let (Wy,v1) and (Wa,vs) be two UpP-coalgebras, and ) # Z C Wy x Wo
a relation. Then Z is an UpP-coalgebra bisimulation if and only if Z is a strong bisimulation.

Proof. By Definition 8.4, Z is a UpP-coalgebra bisimulation if and only if thereisa y: Z —
UpP(Z) such that for all (z1,22) € Z: vi(z1) = Tnj[pu(z1,22)] and vo(x2) = Ts[p(x1, 22)].
That is for all (z1,22) € Z,

(49) YW1 S Wi (V1 € vi(z1) <= 3C € plz1,22)(m[C] € 1)),
and

(50) VY2 € W2 (Y2 € 1p(w2) <= 3C € (w1, 22)(m[C] € Y2)).
Observe that (49) and (50) entail that

(51) VC € p(x1,x2)(m1[C] € vi(x1) & m2[C] € va(x2)).

“==": Assume that Z is an UpP-coalgebra bisimulation with 1 : Z — UpP(Z) satistying (49)
and (50). To show the (forth), condition for Z, suppose that (wi,ws) € Z and Y7 € vq(wy).
Then by (49) there is a C' € p(wi,wsz) such that 71[C] C Y. Define Y := mo[C], then it
follows from (50) that Y5 € va(ws).

To show the second part of the (forth), clause, let vo € Yo = m[C]. Then there is a
vy € Wi such that (vi,v2) € C. Since m[C] C Y; and C C Z, we have v; € Y] and
(v1,v2) € Z. To see that Z~1[Ya] NY; € v1(wy), we first note that since C' C Z, we have

m[C] € Z7Hm[C]] = Z7'[Ya].

Hence since m1[C] C Y7, we obtain m[C] € Z7'[Y2] NY;. From C € p(wy,ws) and (51) it
follows that m[C] € v1(w1), so by upwards closure of v (w ), we may conclude that Z~1[Ys]N
Yien (wl).

The (back)s condition is shown analogously; we leave it to the reader to work out the
details.
“«<=": Assume that Z is a strong bisimulation between the monotonic Ly-frames F; =
(Wi,v1) and Foy = (W3, ). We must now define a map p: Z — UpP(Z) such that (49) and
(50) hold. For C' C Z and (x1,z2) € Z, we define,

(52) Ce ,ul(xl,xg) iff 71'1[0] € V1(£L’1) & 71'2[0] € VQ(:L'Q).

Then y; is clearly upwards closed. To see that (49) holds, first note that from (52) and the
upwards closure of vj(x7), it is clear that the inclusion from right to left holds. For the
inclusion from left to right, suppose (x1,22) € Z and Y7 € v1(wy). We need a C C Z such
that for ¢ € {1,2}, m[C] € vi(z1), and m[C] C V7. From the (forth), clause, we obtain a
Y5 € va(x2) such that

(53) Z7 Y2 NYy € vy(x1),
and
(54) Yyo € Yo Jy1 € Y1 : (v1,42) € Z.

We have m1[(Y1 x Y2) N Z] = Z71[Y2] N Y7, so by (53), m1[(Y1 x Y2) N Z] € vi(z1). From (54)
it follows that mo[(Y1 x Y2) N Z] = Ya € va(x2). Hence if we take C' = (Y1 x Y2) N Z, we have
just shown that C' € py(x1,x2), and it is also clear that m[C] C V7.

(50) is shown analogously. QED
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Remark 8.24 Rutten [59] shows that a T-coalgebra morphism is also a T-coalgebra bisimu-
lation for arbitrary T'. Thus by Propositions 8.10 and 8.23 we may conclude that a bounded
morphism between monotonic frames is a functional strong bisimulation. We can also show
this directly. Assume that f : W3 — Ws is a bounded morphism between the monotonic
Ly-frames F; = (Wy,v1) and Fy = (Ws, 12). For the (forth), condition, suppose z € W7 and
Y1 € vi(z). Then by the (BM1) condition for f, we have Yy := f[Y1] € va(f(z)), and for
all yo € Yo = f[Y1] there is a y; € Y7 such that f(y1) = yo, ie., (y1,y2) € f. To see that
fHYa] NY; € vi(x), note that Y C f7L[f[Y1]] = f~1[Y2], hence f~L[Ya] NY] = Y] € vy (x).

For the (back)s condition, suppose that x € Wy and Y € v(f(z)). Then by the (BM2)
condition for f thereis a Y] € vi(x) such that f[Y1] C Ya. Again, it is clear that for all y; € Y3
there is a yo € Y5 (namely yo = f(y1)) such that (y1,y2) € f. Now, we still need to show that
fIYi]NYs € vp(f(x)). Since f[Y7] C Ya, we have f[Y1]NY2 = f[Y1]. From Y] € vi(x) and the
(BM1) condition for f, we also obtain f[Y1] € va(f(x)), hence f[Y1] NYa2 € va(f(z)).

The extra condition that is required to make a bisimulation Z strong, will fail if, for
example, Y] € v§(z1) and Y7 contains a state which is not in dom(Z) in which case Z~1[Y3]N
Y; € Y; for any Ys, and since Y7 is a core neighbourhood, Z~[Y3] NY; ¢ vy (z1).

This failure can be eliminated if we consider full bisimulations, that is bisimulations Z C
W1 x Wy where dom(Z) = Wi and ran(Z) = Wa. As a consequence we can show that full
bisimulations are also UpP-coalgebra bisimulations.

Proposition 8.25 Let (Wy,v1) and (Wa,v2) be two UpP-coalgebras, and ) # Z C Wy x Wa.
Then the following holds: If Z is a full bisimulation between (W1,v1) and (Wa,v9), then Z is
an UpP-bisimulation between (W1i,v1) and (Wa,va) .

Proof. Assume that Z is a full bisimulation between F; = (Wi,v1) and Fo = (Wa, 1)
viewed as monotonic Ly-frames. We must then define a map p : Z — UpP(Z) such that
for all (x1,22) € Z: vi(x1) = (7 5) " (21, 22)] and vo(ze) = (75 1)~ u(w1, z2)]. These two
identities are equivalent with the following conditions:

(55) YY1 C Wi (V1 €vi(n) — ﬂl_l[Yl} € u(xy,z2)),

and

(56) VY2 C Wa (Y € va(w2) <= m, '[Ya] € pu(w1,x2)).

Define ps as follows: For all C' C Z, (z1,22) € Z,

(57) C € ps(x1,x2) iff 3C) € vi(x1) : 771_1[01] CC or 30y € vo(x2) : 7r2_1[C’1] C C.

Clearly, us is upwards closed. To see that (55) holds, note that the =--direction is trivially
fulfilled by the definition of ps. For the <«=-direction, let Y7 C W; and assume 7 1[Y1] €
ps(x1,x2). Then by (57), there is either a C1 € vi(x1) such that 7r1_1[(3’1] C 7r1_1[Y1] or there
is a Cy € vo(w2) such that m; H[Cy] C 7wy 1 [V1].

We first treat the Cy-case: np H[C1] € my H[Y1] implies 7y [77 1 [C1]] € mp[m; *[V1]], and since
dom(Z) = Wi, this is equivalent with C; C Y;. As C; € vi(x1), we obtain Y7 € vi(x1) by
upwards closure.
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Now, for the Cy-case: By the (back) condition for Z, there is a C; € vi(x1) such that
Vey € C13cp € Oy : (c1,¢2) € Z, ie., Oy C mi[my H[Cy)]. Together with my '[C1] C 7y ' [V1], this
implies

Ci1 C mlm G € m[r'V1) € W,

Hence, as C1 € vi(z1), also Y] € vy (z1).
(56) is shown in a similar manner. QED

Remark 8.26 As an alternative to the above proof, we could have shown directly that full
bisimulations are strong bisimulations. We only sketch the proof: When (z1,z2) € Z and
Y1 € vi(z1) then by the (forth) clause there is a Yy € va(x2) such that Yy C Z[Y;]. Taking
Y, := Z[Y3], then Y7 C Z71[Y3] since Y7 C Wy = dom(Z), hence Z71[Yo] NY; = Y] € vy(x1).
Similarly for the (back)s condition.

The following easy example shows that strong bisimulations need not be full bisimulations.

Example 8.27 Let 1 = ({s1,%1,u1},v1) and Fo = ({s2,t2}) where v{(s;) = {{t:}}, vi(t;) =
0, for i € {1,2}, and v{(u;) = {{u1}}. Then Z = {(s1,s2), (t1,t2)} is a (maximal) strong
bisimulation, but clearly not a full bisimulation.

Remark 8.28 The reason why we gave the proof of Proposition 8.25, was to demonstrate
that the function p : Z — UpP(Z) can be defined in a number of ways. Since {7} [u(z1,x2)] =
(m; )7 (w1, 29)], the conditions (49) and (50) are, of course, equivalent with (55) and (56),
and the latter clearly express that the projections are bounded morphisms, as Definition 8.4
demands.

Observe that p; is the map we obtain by taking the (BM1) condition as our definition,
and s is obtained by taking (BM2) as the definition. There is an obvious analogy here with
the smallest and largest filtrations (cf. section 4.2), and we have indeed chosen our notation
to reflect this.

Lemma 8.29 Let (Wy,1vq) and (Wa,va) be UpP-coalgebras, Z C Wi x Wa a non-empty
relation, and let p: Z — UpP(Z) be a map satisfying (55) and (56). Then for all (z1,22) € Z,

ps(r1,22) C p(w1,22) S (21, 22).

Proof. Let (x1,22) € Z and C C Z. For the first inclusion, assume C' € pg(21,22). Then
for some i € {1,2} there is a C; € v;(z;) such that 7; '[C;] C C. Depending on 4, it follows
from (55) or (56) together with C; € v;(x;) that 7; '[C;] € p(21, x2), and since 7; *[C;i] C C,
by upwards closure we have C' € u(xy, z2).

The second inclusion is easily seen to hold, since C' € p(x1,x2), (55) and (56) imply that
WZ[C] € Vz(a:,) for all 1 € {1, 2}. QED

The following example shows that us and u; are not always the same.

Example 8.30 Consider the frames F; = (W; = {s;,t;},v;) where v;(s;) = vi(t;) = {W;}
for i € {1,2}. Then Z = W; x Wy is a full bisimulation, and puf(w,w2) = {D, E} where
D ={(s1,s2), (t1,t2)} and E = {(s1,t2), (t1, s2)}, for all (wy,ws) € Z, since m;[D] = m[E] =
Wi € vi(w;) fori € {1,2}. However, us(wy,ws) = {Z}, for all (wy,ws) € Z, since w; ' [W;] = Z
for i € {1,2}.
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The proof of Proposition 8.23 shows that when Z is a strong bisimulation, then we can
always take p; to show that Z is an UpP-coalgebra bisimulation. On the other hand, the
proof of Proposition 8.25 shows that when Z is a full bisimulation, then we can endow Z with
the structure pus to show that Z is an UpP-coalgebra bisimulation. Since we also know that
full bisimulations form a strict subset of the strong bisimulations, we may ask whether us will
also work for strong, but not full bisimulations. We will have to leave this questions open.

Behavioural equivalence

As it turns out, the concept of behavioural equivalence ties in better with the frame theoretic
notion of bisimulation.

Recall from Definition 8.5 that for two UpP-coalgebras (X1,v1) and (X2, v2), two states
s1 € Xp and sy € Xy are behaviourally equivalent if they can be identified via two Up’P-
coalgebra morphisms f; : X; — Y in some UpP-coalgebra (Y, 9).

(leyl) (X27V2)

N
.0

Suppose that in the above diagram, we consider the relation

INSEP(fl,fg) = {(xl,xg) € X1 x Xy ‘ fl(l‘l) = fg(xQ)}

Then the fact that f; and fy are UpP-coalgebra morphisms implies that INSEP(fy, f2) is a
bisimulation between the monotonic Ly-frames (Xi,v1) and (X, v2).

Proposition 8.31 Let (X1,v1), (X2,12) and (Y,d) be UpP-coalgebras, and assume that f; :
X, =Y, i€ {l1,2}, are UpP-coalgebra morphisms and INSEP(f1, fa) = {(x1,22) € X1 x X2 |
fi(xz1) = fa(xa)} is non-empty. Then INSEP(f1, f2) is a bisimulation between (Xi,v1) and
(XQ, 1/2).

Proof. For notational convenience, let INSEP := INSEP( f1, f2). To show the bisimulation
(forth) condition for INSEP, assume (s1,s2) € INSEP and X; € vi(s1). From the (BM1)
condition for fi, we have f1[X1] € vy(fi(s1)), and since (s1,s2) € INSEP, fi(s1) = fa(s2),
hence f1[X1] € vo(f2(s2)). Now we apply the (BM2) condition for fa, to obtain an Xo C Wy
such that fo[Xs] C f1[X1] and Xa € va(s2). From fo[Xs] C f1[X;] it follows that Vas €
Xo3dzy € Xy : fi(x1) = fa(xe). The bisimulation (back) condition for INSEP is shown in a
similar way. QED

When the exact definition of a diagram (X1,v1) L(y’ 5)<fi (Xy, 1) 18 assumed or ir-

relevant, we will refer to INSEP(f1, f2) simply as an INSEP-relation. The question that
comes to mind now, is whether INSEP-relations are also strong bisimulations. The frames of
Example 8.22 show that the answer is no.
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Example 8.32 Recall the frames from Example 8.22:
Fl = (Wl, I/1) where FQ = (WQ, 1/2) where
W1 = {sl,tl,ul,vl}, W2 = {SQ,tQ},
vi(s1) = {{ti}{unon}h, vi(s2) = {{ta}},
vi(w) = {{w}}, n(tz) = 0.
vi(ty)) =vi(v1) = 0.
Also consider the following isomorphic copy of Fo:

G = (Y,u) where

Y = {z,y},
pé(z) = {{y}},
ply) = 0.

Then the bisimulation Z = {(s1,s2), (t1,t2), (v1,t2)} is the INSEP(fi, f2)-relation of f; :
Wi =Y, i€ {1,2}, where fi(s1) = fa(s2) =z and fi(u1) = fi(v1) = fa(t2) = y. But as we
already know, Z is not a strong bisimulation, and there is no strong bisimulation linking s;
and ss.

Thus, like bisimilarity, behavioural equivalence of states is a weaker notion than UpP-
coalgebra bisimilarity of states, and we will show that the two notions are equivalent. However,
first we will show that we can take quotients over maximal bisimulations. This is needed in
the proof of Proposition 8.34, but is also interesting in its own right. Before we proceed we
should remark that bisimulations are closed under unions (this is easy to show, and we leave
out the proof), hence for bisimilar frames there is always a maximal bisimulation. Also, any
monotonic frame is obviously bisimilar to itself.

Lemma 8.33 (Bisimulation Quotients) Let F = (W,v) be a monotonic Ly-frame, and
Z CW x W the mazimal bisimulation on F. Then Z defines an equivalence relation =z on
W, and there is a map p : |[W| — P(P(|W|)) where |W| denotes W/ =z such that the natural
map € : W — W/ =y is a bounded morphism.

Proof. In order to prove that Z is an equivalence relation, one can show that the reflexive,
symmetric and transitive closure of Z is again a bisimulation, hence contained in Z. We leave
out the details.

Now we define a neighbourhood function p on W/ =y by,

X € p(e(w)) iff e71[X] € v(w).

Then p is upwards closed, and once we have have shown that p is well-defined, the lemma is
immediate. To do so, we must show that for all z,y € W and all X C |W|, if e(x) = &(y)
then

(58) el [X] ev(z) iff e71[X] € v(y).

So assume e(x) = £(y). Then in particular, (z,y) € Z. We only show the direction from
left to right in (58). Suppose e }[X] € v(z). Then by the (forth) condition for Z, there is a
C € v(y) such that for all ¢ € C there is a d € e 71[X] such that (d,c) € Z. When d € e~ 1[X],
we have £(d) € X, and (d,c) € Z implies that £(¢) = £(d) € X. Thus the (forth) condition
says that we have a C' € v(y) such that e[C] C X, and hence C' C e ![X], so by upwards
closure of v(y), we may conclude that e[ X] € v(y). QED
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Proposition 8.34 Let (X1,v1) and (Xa,v2) be two UpP-coalgebras, and assume that Z C
X1 % Xy is a bisimulation such that (s1,s2) € Z. Then s1 and s2 are behaviourally equivalent.

Proof. We must find an UpP-coalgebra (Y, 1) and UpP-coalgebra morphisms f; : X; — Y
such that fi(s1) = fa(s2).

Since (X1, 1) and (X2, v2) may simply be seen as monotonic Ly-frames, we can form their
disjoint union (X7 W Xo,v) (see Definition 4.1). Then the inclusion maps k; : X; — X7 & Xo,
i € {1,2}, are bounded morphisms, or equivalently, UpP-coalgebra morphisms, and Z is a
bisimulation on (X; W X5, v). Let Zj; denote the maximal bisimulation on (X; W X5, v), then
Z C Zp, and by Lemma 8.33 we can take the quotient (Y, u) of (X1 W Xo,v) with Zp;. That
is, Y = (X1 W Xy)/ =z, and p : Y — UpP(Y) is defined such that the natural map ¢ :
(X1WX2) — Y is an UpP-coalgebra morphism. Thus if we take f; :==cok;: X; — Y, then f;
is an UpP-coalgebra morphism from (Xj, ;) to (Y, p), i € {1,2}, and since (s1,52) € Z C Zis
it follows that fi(s1) = e(s1) = &(s2) = fa(s2).

(X1,11) (X2,12)
k1 ko
(Xl ] XQ, I/)
1 2
la
(Y, 1)

QED
From Propositions 8.31 and 8.34 we may conclude the following.

Theorem 8.35 (State equivalence) Let (X1,v1) and (X2, 1v2) be two UpP-coalgebras. Then
two states s1 € X1 and so € Xo are behaviourally equivalent if and only if s1 and so are bisim-
ilar.

Remark 8.36 If Z is the INSEP(fi, fo)-relation of two UpP-coalgebra morphisms f; and
f2, then (Z,m1,m2) is the pullback in Set of f; and fa. Rutten [59] shows that when a
functor T preserves weak pullbacks, then INSEP-relations are also T-coalgebra bisimulations;
in other words, INSEP-relations are weak pullbacks in the category Setr of T-coalgebras and
T-coalgebra morphisms. Since we know from Example 8.32 that INSEP-relations are not
necessarily UpP-coalgebra bisimulations, we can conclude that UpP does not preserve weak
pullbacks. This may not be so surprising since 20 620) does not preserve weak pullbacks (see
also [59]), and UpP and 20) 0 20) work in the same way on functions.

We end this section with a theorem which sums up the relationships between the various
system equivalence notions.

Theorem 8.37 (System equivalence) Let (Xi,1v1) and (Xa,1v2) be two UpP-coalgebras.
Then the following are equivalent.

(i) (X1,v1) and (Xo,v9) are behaviourally equivalent systems,
(ii)  there exists a full bisimulation between (X1,v1) and (Xo,v2),
(iii)  there exists a full UpP-coalgebra bisimulation between (X1,v1) and (Xa,v).
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Proof. (i) = (ii): Assume that (X1, v1) and (X2, v2) are behaviourally equivalent. Then there
is an UpP-coalgebra (Y, d) and UpP-coalgebra morphisms f; and fy such that f; : (X1,11) —
(Y,0), i € {1,2}. From Proposition 8.31 we know that INSEP(fi, f2) is a bisimulation.,
and due to the surjectivity of fi and fa, it is easy to see that INSEP(f1, f2) is also a full
bisimulation.

(ii) = (i): This can be proved in the same way as Proposition 8.34. All we need to do is observe
that when Z is a full bisimulation between (X1,v1) and (X3, 1), then every equivalence class
in | X1 W Xs| will contain elements from both X; and X5, and this clearly implies that the
fi = € o k;, defined as in the proof of Proposition 8.34 are surjective, i € {1,2}.

(ii) < (iii): Clear by Propositions 8.25 and 8.23. QED

The diagram below illustrates the relationships between the various model theoretic and
coalgebraic notions of bisimulations. An arrow from one property P1 to another P2 indicates
that if a relation is P1, then it is also P2. The diagram is of course transitive.

full bisimulation

bisimulation <—— strong bisimulation <—— UpP-coalgebra bisimulation

| |

bounded morphism <——= UpP-coalgebra morphism

9 Interpolation

In this section, we will investigate the relationship between interpolation in a modal logic
A and superamalgamation of the corresponding variety V. Since we are working with the
local consequence relation, we will be concerned with the Craig Interpolation Property (CIP).
Superamalgamation (SUPAP) of varieties has provided algebraic characterizations of CIP for
a large class of modal logics, where it is possible to show that: A has CIP iff V5 has SUPAP.
However, we have found only little in the literature regarding interpolation in monotonic
modal logics or superamalgamation in BAM-varieties, although Madarasz [48, 49] generalises
results for BAO-varieties to BAE-varieties in which the added operation f is non-normal, i.e.
f(0) # 0, but still additive, and she also provides some results on the limitations of the
CIP-SUPAP relationship.

9.1 General Definitions and Results

Definition 9.1 (Interpolation) A modal logic A over a language £ has the Craig Interpo-
lation Property (CIP) if for any formulas ¢,1 € £ such that Fp ¢ — 1), there is a formula
0 € L such that Fv(0) C Fv(p) NFV(Y) and Fp ¢ — 6, Fp 8 — 1. 0 is called an interpolant.

_{

Definition 9.2 (Superamalgamation) Let K be a class of algebras such that each A € K
has a partial ordering. K has the superamalgamation property (SUPAP) if, for any Ag, A1, Ag €
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K and embeddings eq, es such that A; & Ay A Ao, there exists an A € K and embeddings
g1, g2 such that

1. Ao AZ A,

2. gioel =gaoes.

3. Vx1 € A|,Vxo € Ay,
g1(x1) < go(xe) = Fxg € Ag:x1 < er(xp) and ex(xp) < x2
g2(z2) < g1(x1) = 3Fxg € A : 22 < ea(mp) and eq(xp) < 3.

A
N
Ay As
Ao

_{

Showing that A has CIP under the assumption that V5 has SUPAP can be done under
very general circumstances. In most of the encountered literature [11, 43, 50] this implication
is proved by showing that ¥p ¢ — 1 whenever V5 has SUPAP and ¢, have no interpolant.
However, this proof method is rather involved. Below we show the desired result directly, and
it relies on the simple observation that when A has CIP then the free algebras of V can be
superamalgamated.

Theorem 9.3 (SUPAP = CIP) Let A be a modal Lvy-logic, and V5 the variety of BAEs
defined by A. Then A has CIP if VA has SUPAP.

Proof. Assume that Vj, has SUPAP, and suppose Fp @1 — o for ¢1,00 € Ly. Let
P, = FV(QOZ'), 1=1,2, &g = &1 N Py, P15 = &1 U Py, and let L1, Lo, Ly and L1 denote the
corresponding languages.

Let I, be the Vj-free algebra generated by [®,], ¢ € {0,1,2,12}. For ¢ € L,, [¢], denotes
the equivalence class of ¢ in F,, and [®,] = {[p], | p € ®.}, ¢ € {0,1,2,12}. Then F, € Vj,
and F, has a partial ordering <, defined by: [¢], <, [¢], iff FA ¢ — ¢, ¢ € {0,1,2,12}.

Furthermore, we have embeddings e, ez, €/, €5 defined by e;([¢lo) = [¢li, €i([¢li) = [¥li2,

et el
1 = 1,2 such that Fy & Fo 22, Fy and [y o Fi9 N Fy. Hence by the assumption that
VA has SUPAP there are A € V, and embeddings g1, g2 such that the three conditions of
Definition 9.2 hold.

Cram 1 g1([e1]1) <12 g2([2l2)-
PROOF OF CLAIM Define a map h : [®12] — A by

_ (lph) ifped
h([P]m) = { z;([p};) ifﬁ c (I);

In case p € &9 = P; N Py, we must check that h is well-defined, but this is clear from
Definition 9.2,2.
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By the universal mapping property for free algebras, there is a unique extension h of h
such that h : F1s — A is a homomorphism. Since in Fia, [p1]12 <12 [@2]12, it follows from
monotonicity of homomorphisms that iL([ng]lg) <a ﬁ([g@]u) (%).

Note also that h o e;lw,] = 9il[e,) is a map from [®;] to A, i = 1,2. Hence, again by the
universal mapping property, g;[[¢, can be uniquely extended to a homomorphism from F; to
A, and since ho e; and g; are both homomorphisms extending gila,) it follows that ho e = g;.

Together with () this implies g1([p1]1) = h(€} ([p1]1)) <12 h(eh([p2]2)) = ga([w2l2)- «
From the claim and SUPAP for V) we obtain a 6 € Ly such that
[prlr <1 ex([flo) = [0 and [0]z = ex([0]o) <2 [p2]o,
hence Fv(0) C FV(p1) NFV(p2) = ®p, and
Fapr — 60 and Fp 0 — @2
We have shown that A has CIP.

QED

9.2 Bisimulation Products

Marx [51] provides sufficient conditions for SUPAP formulated in terms of Kripke frames, and
here we will prove a version for monotonic frames in Lemma 9.8. The construction involves
duality and bisimulation products which are a generalisation of the UpP-coalgebras, or equiv-
alently, the monotonic Ly-frames, (Z, us) we constructed in the proof of Proposition 8.25,
where we showed that when Z is a full bisimulation then Z is an UpP-coalgebra bisimulation.
The results will enable us to prove that a number of monotonic modal logics, including M,
have CIP in Theorem 9.10.

Definition 9.4 (Direct product) Let F; = (W;,v;), ¢ € I, be a collection of monotonic
Ly-frames. The direct product of (F;);er is defined as II;c;F; = (W, v) where

W:HiGIWi and
Vs = (81')2‘6[ eEWNVXCW: . X € I/(E) iff 3ie I3C; e VZ'(SZ‘) : WZI[CZ] cC X.

Here 7; : II;e/F; — F; denotes the projection map from W to W;. When |I| = 2, we will use
the infix notation: Fy x o instead of II;c (1 2. .

From the above definition, it is clear that the direct product of monotonic Ly-frames is also
monotonic.
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Definition 9.5 (Bisimulation product) Let (F;);c; be a collection of monotonic Ly-frames.
A monotonic frame G = (W, v) is a bisimulation product of (F;);c if G is a subframe of IT;¢/F;
and the projections m; : G — F;, ¢ € I, are surjective bounded morphisms. —

We will use the same notation for subframes as for submodels (recall Definition 4.14). Thus
if F = (W,v) is a frame and and X C W then F| x denotes the subframe (X,vN (X xP(X))).
From Theorem 8.37, the following results are immediate.

Proposition 9.6 Let F; = (W;,v;), i € {1,2}, be monotonic Lv-frames, and Z C Wy x Wh.
Then Z is a full bisimulation between F1 and Fy if and only if (F1 x Fa)[z is a bisimulation
product of F1 and F.

Proposition 9.7 IfF;, = (W;,v;), i € {0,1,2} are monotonic Ly-frames, and f; : W; — Wy,
are surjective bounded morphisms, i € {1,2}, then

o INSEP = {(z,y) € W1 x Wa | fi(z) = fa(y)} is a full bisimulation between F1 and Fo.
o (Fy x Fo)linsgp is a bisimulation product of F1 and Fs.

o fiom = fyomy, where m; : INSEP — W;, i € {1,2}, are the projection maps.

(Fy x Fo)liNsEp — > Fy

Fy ——1I
fi

Bisimulation products of the form (F; x Fy)[insgp will be called INSEP-products. Before
we state the main technical result, recall that A, denotes the usual (o-)ultrafilter frame of a
BAM A (see Definition 7.14), and A, denotes the w-ultrafilter frame defined in subsection 7.6.

Lemma 9.8 (Bisimulation product lemma) Let K be a class of BAMs and F a class of
monotonic Lv-frames. Then K has SUPAP if the following three conditions are satisfied:

(i) F is closed under taking finite bisimulation products.
(ii)  For all F in F: FT € K.
(iii)  One of the following holds:

(¢) For all A in K: A, € F, or

(r) Forall A € K: A, €F.

Note that if K is a o-canonical or m-canonical variety and F = {F | F* € K}, then
conditions (ii) and (iii) in the bisimulation product lemma always hold. Suppose, for example,
that K is m-canonical. Then A € K implies that A™ = (A;)" € K, and hence A, € F.

Proof of Lemma 9.8. The proof of this lemma is virtually identical to that of Lemma
5.2.6 in Marx [51], which relies only on the Kripke version of Proposition 9.7 and the duality
between Kripke frames and BAOs. We have shown the analogues for monotonic Ly-frames
and BAMs in Propositions 7.17, 7.19 and 7.49. QED
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Proposition 9.9 The following frame classes are closed under taking finite bisimulation
products:

(M) The class M of all monotonic Ly -frames.

(N) The class N of monotonic Ly -frames satisfying
(n) Ywe W :W € v(w).

(P) The class P of monotonic Lv-frames satisfying
(p) YweW:0¢v(w).

(4°) The class 4 of monotonic Ly -frames satisfying
() Vwe WYX CW: X € v(w) — my(X) € v(w).

(T) The class T of monotonic Ly -frames satisfying
(t) Ywe WVXCW:Xecvw)—weX.

(D) The class D of monotonic Lv-frames satisfying
(d) YweW:X ecvw)—W\X ¢v(w).

Proof. Throughout the proof we assume that F; = (W, v;), i € I, are monotonic Ly-frames,
and G = (W, v) is a bisimulation product of {F; | i € I'}. Recall from Definition 9.5 that for
S=(8i)icr €W, X CW:

(59) X € v(3) <= X CW and 3i € I3C; € v4(s;) : m; 1[Cy] C X.

1

Proof of (M): Clear by the definition of direct product and subframes.

Proof of (N): Assume that F; € N, Vi € I. We must show that W € v(5) for all 5 € W.
But this is clear, simply take any i € I, then W; € v;(s;) and 7T,L~_1[WZ'] cCw.

Proof of (P): Assume that F; € P, Vi € I. We must show that 0 ¢ v(3) for all 5 € W.
Suppose for contradiction that there is a 3 € W, such that ) € v(5). Then there is an i € T
and a C; € v4(s;) such that ﬂi_l[Ci] = (). Hence by the surjectivity of m;, C; = (), which is a
contradiction with C; € v;(s;) and F; € P.

Proof of (4’): Assume that F; € 4, Vi € I, and X € v(5), we then wish to show that
my(X) € v(3). From X € v(3), we obtain an i € I and a C; € v;(s;) such that 7; '[C;] C X
(). Since F; € 4, we have m,,(C;) € v;(s;). If we can show that m; *[m,,(Ci)] € m,(X),
then m,, (X) € v(3) follows. So take € m; '[m,,(C;)], then t; € m,,(C;), hence C; € v;(t;)
and by (59) and (x), it now follows that X € v(t), so t € m,(X).

Proof of (T): Assume that F; € T, Vi € I, and X € v(5). We then wish to show that 5 € X.
From X € v(3), it follows that there is an ¢ € I and a C; € v;(s;) such that Wi_l[Ci] C X.
Then by our assumption that F; € T, it must be the case that s; € C;, which implies that
sertCi)CX.

Proof of (D). Assume that F; € D, Vi € I, and X € v(s). We wish to show that
W\ X ¢ v(s). Suppose for contradiction that W\ X € v(s), i.e., there is an i € I and
a C; € vi(s;) such that 7, '[C;] € W\ X. Let i and C; be fixed, then X C W \ m; '[Cy],
hence by upwards closure, W \ 7; *[Ci] € v(5), whence m;[W \ 7; '[Ci]] € vi(s;). From
C; € vi(s;) and our assumption that F; € D, we obtain W;\ C; ¢ v/(s;). Hence if we can show
mi[W \ 7, HCi]] € Wi\ C; (%), we have a contradiction with the upwards closure of v;(s;).
To see that (+x) is the case, take t; € m;[W \ m; '[Cy]], then there is a @ € W \ 7; ![C;] such
that u; = t;, i.e., there is a @ ¢ m; 1[Ci] such that u; = t;. It then follows that t; ¢ C; (since
otherwise @ € 7; '[C}]). QED
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Theorem 9.10 IfT' C {N,P,T,4’,D} then A = M.T has CIP.

Proof. By Theorem 9.3 it suffices to show that the conditions (i) - (iii) of the bisimulation
product lemma hold. As remarked, conditions (ii) and (iii) of the bisimulation product lemma
always hold for o-canonical or m-canonical varieties K with F = {F | F™ € K}.

When I' C {N,P,T,4’.D}, then A = M.T' is o-canonical by Theorem 7.13 and Corol-
lary 10.35, and hence V), is o-canonical. Furthermore, each of the formulas in {N,P,T,4’,D}
defines the corresponding frame property. Let Fr be the class of monotonic Ly-frames defined
by I'. Then F € Fr if and only if F* € V. Combining this with the results in Proposition
9.9, we find that Fr is closed under finite bisimulation products. Thus V and Fr satisfy the
conditions of the bisimulation product lemma and we may conclude that A has CIP.  QED

Remark 9.11 As we have mentioned, the bisimulation products defined in Definition 9.5 are
generalisations of the ‘smallest’ neighbourhood function ps with which we showed that full
bisimulations are UpP-coalgebras bisimulations, cf. Remark 8.28. Alternatively, we could
have chosen the ‘largest’ neighbourhood function p;, and obtained the same general results,
including Lemma 9.8. Let us refer to the two kinds of bisimulation products as the ‘smallest’
and the ‘largest’ depending on whether we choose ps or y; for our definition of direct product.

One can show that the frame classes defined by the formulas N, P and 4 are closed under
largest bisimulation products, but simple counter examples to this can be found for C and T.
For the formulas 4’, D, B and 5, we found no answer to the closure under largest bisimulation
products.

10 Simulation

In subsection 5.2 we introduced the idea of viewing monotonic Ly-frames as Kripke frames
for the language L, and in this way we obtained various correspondence results between
monotonic modal logic and first-order logic. In the current section we take this idea further
and investigate how to simulate monotonic modal logics with normal ones.

Briefly stated, if A; is a modal £;-logic, A is a modal La-logic and (-)7 is an interpretation
of Li-formulas in Lo which satisfies certain uniformity requirements, then Ao simulates Aq
with respect to (-)f if for all o € L1: ¢ € Ay iff pf € As.

Simulations occur as early as the 1930’s with Godel’s translation of intuitionistic logic
in Grzegorczyk’s logic [27]. In the mid-1970’s, Thomason [66, 69] showed how to simulate
normal polymodal logics with monomodal normal ones, and used this to prove a number of
negative results on monomodal logics. In [68], Thomason extends his results and simulates
monadic second-order logic with polymodal normal ones. More recently, Kracht and Wolter
[42, 44] have refined Thomason’s technique to achieve further results on transfer of properties
between polymodal logics and monomodal ones, and Goranko et alii [34, 20] present transfer
results on a simulation involving the universal modality. As one of the latest contributions,
Goguadze et alii [28] simulate normal modal logics with polyadic operatos by normal monadic
ones, and also prove a great number of transfer results concerning their simulation.

In the line of simulations of monotonic modal logics, Parikh [53] sketches how to simulate
Game Logic in the modal p-calculus, and Pauly [57] elaborates on this simulation, thereby
obtaining results on the complexity and expressivity of Game Logic. Gasquet and Herzig [22]
simulate (complete) classical modal logics by bimodal normal ones with the motivation to
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apply proof methods for normal modal logics to a number of non-normal logics. Their results
are improved by Kracht and Wolter in [44], where they show how to simulate incomplete
monotonic modal logics by translating general monotonic frames into general Kripke frames.
However, whereas most simulations of monotonic modal logics translate frames and models
in the manner introduced in section 5, the construction in [44] is fairly complicated.

In this section we will show that we can achieve the same and improve on Kracht and
Wolter’s results on simulations of monotonic modal logics by using the more intuitive simula-
tion of section 5. We do so by simulating descriptive monotonic frames. The main technical
results and contributions are found in Propositions 10.19, 10.32 and 10.33.

Parts of this section previously occurred in the author’s mini-thesis [35], however, the
simulation construction has been much improved in order to obtain the abovementioned
results.

10.1 Interpretations and Simulations

Kracht and Wolter [44] formalise the notion of simulations via interpretations. The following
is an adaptation of their definitions to our setting.

Definition 10.1 (Interpretation) Let £; and L5 be modal languages. An interpretation
(')f of £y in Lo is a mapping from Li-formulas to Lo-formulas which satisfies the following
uniformity conditions:

¢’ = plla/p)
()’ = (-p)l¢’/p)
1V = (; \/Pz)f[sz?{/pi} , i=1,2
(V) = (Vo) /p] .
If © is a set of £;-formulas, then we define ©7 := {p/ | p € ©}. 4

The above uniformity conditions ensure that an interpretation is ‘well-behaved’. It can
be checked that for an interpretation (-)/, no new variables can occur in ¢/ if they were not
already present in . If for all p € PrROP, p/ = p, we say that (-)f is atomic.

Definition 10.2 (Simulation) Let A and A’ be modal logics over the languages L respec-
tively £" and (-)/ an interpretation of £ in £'. Then A’ simulates A with respect to (-)7 if for
all XU {¢} C L:

Shap iff STyl

Thus A’ simulates A with respect to an interpretation (-)/ if their consequence relations
are equivalent under (-)/. A simulation is a map from L-logics to £'-logics. If Q is a property
of logics, then a simulation (-)® preserves @ if A® has @ whenever A has Q, (-)® reflects @ if
A has @ whenever A® has @, and (-)® transfers @ if it both preserves and reflects Q. =

10.2 Simulating monotonic Ly-structures

When simulating a modal logic, we must not only translate from one language to another,
but also simulate the semantic structures. The basic ideas of simulating monotonic frames
with Kripke frames have already been introduced in subsection 5.2, and we will now recall
those definitions and results in a more formal setting.
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The basic idea

The aim is to simulate monotonic Ly-logics with normal modal logics over the language Lo,
which was introduced in subsection 5.2.

Definition 10.3 (Diamond Language L) The modal language L¢ contains two diamonds,
Oy and ©5, and a nullary modality pt. More precisely, for a fixed set of proposition letters
PROP, the well-formed formulas of the language L are given by:

Lo pu=L|p|l-pleVe|Ouw|<Cse|pt  where p € PROP.
T,A,— and <« are defined as the usual abbreviations; 0, = =<0, — and O3 = =05 -

We may think of Lo as a bimodal language since pt behaves like a proposition letter.
The minimal normal modal L¢-logic will be denoted by K¢. Note that since <&, and <5
are the primitives of the language L, the (Dual) axiom for each modality is needed in the
axiomatisation of K¢. For a set I' of Lo-formulas, K¢.I' denotes the smallest normal modal
Lo-logic which contains T

The diamond translation of subsection 5.2, will be the interpretation from Ly to Lo. We
recall its definition.

Definition 10.4 (Diamond Translation) Define the local diamond translation (-)! : Ly —
Lo inductively as follows:

1t o=
pho=p
(—p) = ¢
(eVv) = o'Vl
(V‘P)t = <>VD9<Pt-

Define the diamond translation (-)° : Ly — Lo by

¢° = pt— . 3
Remark 10.5 It should be clear that (-)! is an atomic interpretation, but (-)° is not. In fact,
(-)° is not even an interpretation according to Definition 10.1, since it can easily be checked
that (Vq)® # (Vp)°[q°/p]. However, as we will see later, the role of the pt-antecedent is to
ensure truth invariance of translated formulas in the simulation structure at base points of
the original monotonic structure. The pt-antecedent and the structure of translated formulas
ensure that atomic propositions of a translated formula are only evaluated at base points,
thus we may, and will, think of (-)® as an atomic interpretation.

As previously mentioned, a neighbourhood function v in an Ly-frame F = (W, v) can
be seen as a relation R, between W and P(W). Thus viewing a monotonic Ly-frame as a
two-sorted Kripke frame with universe W U P(W) gives rise to two relations, R, and Rs,
which will interpret the modalities <, and ¢35 respectively. However, we also need to be
able to distinguish between old states (W) and new states (P(W)), and this we will do by
interpreting the old states with a unary relation (set) P, which in turn interprets the nullary
(constant) modality pt.
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Definition 10.6 (Simulating monotonic Ly-frames) Let F = (W,r) be a monotonic
Ly-frame. The simulation frame of F is the Kripke Lo-frame F* = (W*, R,, R5, P) where

We = WuPW),

R, = {(z,u) e WxPW)|ucv(z)}
Ry = {(u,z) e PW)x W |z € u},
P = W

_{

The following two propositions are simply reformulations of Claim 1 and item(ii) of Propo-
sition 5.11 (frame correspondence).

Proposition 10.7 Let F = (W,v) be a monotonic Ly-frame, F® its simulation frame, and
V and V', valuations on F and F*®, respectively, such that V and V' agree on W. Then for
all x € W and all Lv-formulas @:

(]F7 V),JJ ”_ 2 'Lﬁ (F., V/),l' “_ gOt .

Proposition 10.8 Let F be a monotonic Lv-frame and F* its simulation frame. Then for
all Ly-formulas p:

Fiko iff F*IFg°.

Propositions 10.7 and 10.8 pave the way for simulating complete monotonic logics. But in
order to be able to simulate incomplete logics, we will now extend the simulation to general
monotonic frames.

Simulating general monotonic Ly-frames

Before we define simulations of general monotonic frames, we recall the following. Given a
general monotonic frame G = (W,r, A), A induces a topology 74 on W by taking A as a
subbasis for 74. In the case that G is descriptive, the topological space of G, W = (W, T4), is
a Stone space, where A is a clopen basis for 74. Furthermore, all core neighbourhoods of a
descriptive G are in K (W), the collection of closed subsets in W.

We will see that for general monotonic frames it suffices to add K(W) as new points
instead of the entire P(W). We now need to define the admissible sets of the simulation
frame, and we may view this problem as defining a topology on W U K(W). The admissible
sets of G will take care of the W-part, and for the K(W)-part, we will apply the Vietoris
construction [52, 37, 45] to W.

The following definition and lemma are presented more or less as in [45], which may also
be consulted for proofs.

Definition 10.9 (Vietoris topology) Let X = (X, 7) be a topological space, and let K (X)
denote the collection of closed subsets of X. Define the operations [3], () : P(X) — P(K (X))

BlU = {FeK(X)|FCU},
W = {FeK(X)|FNU#0}.
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Given a subset @ C P(X), define
Vo = {210 | U € Q}U{E)U | U € Q).

The Vietoris space of X is given by V(X) = (K (X), vx), where vx is the topology on K (X)
generated by the subbasis V. -

The [3], (3)-notation reflects the fact that [3] and (3) are the box- and diamond maps of
R5 C K(X) x X. Note that [3] and (3) are each other’s dual in the sense that,

BPIU = KX)-(3)(W-U),
VWU = K(X)—[3] (W -U).

Lemma 10.10 Let X = (X, 7) be a topological space, and let Clpx denote the collection of
clopen subsets of X, and V(X) = (K(X),vx) the Vietoris space of X. Then we have the
following:

1. If X is compact, then V(X) is compact.

2. If X is a Stone space, then V(X) is a Stone space, and the collection
Ve, ={[BIU | U € Clpx} U{(2)U | U € Clpx}
forms a clopen subbasis of vx. Hence the clopen subsets of K(X) form a basis of vx.

We are now ready to define simulations of general monotonic frames.

Definition 10.11 (Simulating general monotonic Ly-frames) Let G = (W,v, A) be a
general monotonic Ly-frame, and let K (W) denote the collection of closed subsets in the
topological space W = (W, 74) of G.

Let VX be those subsets b of K (W) for which there are finite subsets Iy,...,I; and
Ji,...,Jp of Asuch that b=1>0;U...Ub, where fori=1,...,k,

bi=(Blan[)Ba.

a€cl; acJ;
The simulation frame of G is then defined as G* = (W*, R,, R5, P, A®), where
We = WUK(W),

R, = {(z,u) e Wx K(W)|uev(x)},
Ry = {(u,x) e K(W)x W | z € u},
P =W,

A* = {aUblac A beV/ ]

_{

The essential closure properties of VX which ensure that G*® is a general Kripke frame are
shown in the following lemma.

Lemma 10.12 VX is closed under finite unions, finite intersections and complementation
with respect to K(W).
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Proof. Clearly, V| is closed under finite unions. Let b = by U...Ubg and ¥ = b} U...UY]
be elements of VX defined in terms of Iy, ..., Iy, Ji, ..., Ji, respectively I{,... I/, Ji,..., J].

To show closure under finite intersections, we have bN b = U b; N b;-, and

1<i<k, 1<5<

bint, = ((Blan () Gan [)[Blan () (3)a

a€l; acJ; aeI]ﬁ aEJ]’.
= () Blan ) (e
aeIiuIJ’. aeJiuJ;

I, Ij‘, J; and JJ’- are all finite subsets of A, therefore, I; U I ]’ and J; U J]’~ are also finite subsets

of A which proves that b; N b} € VX, and hence bNV € VX, since VX is closed under finite
unions.
To show that K (W) — b is in V7, we have

k k
MW%W:MW%LMF{MMW%M%

We have just seen in the above that VX is closed under finite intersections, so it suffices to
show that K(W) —b, € Bfori=1,... k.

K(W)=b; = KW)-(()Blan ) (2)a)

a€l; a€J;

= YEwW) - lau | EW) - (3)a)

acl; acJ;

= JeWwW-—au [JBEIW -a)

a€l; acd;

This is a finite union of elements in VX and hence belongs to Vj. QED

Proposition 10.13 If G = (W, v, A) is a general monotonic Lv-frame, then its simulation
frame G* = (W*®, Ry, R5, P, A®) is a general Kripke Lo-frame.

Proof. (W*, R,, R5, P) is clearly a Kripke Lo-frame. So it remains to show that A® contains
() and is closed under union, complementation with respect to W* and the modal operations
mRg,, Mry and mp.

B € A* follows from () € A and ) = (3)0 € V. Closure under finite unions and complemen-
tation follow from the closure properties of A and Vj.

mp,: Let a U b € A®. We have mp.(a U b) = mp,(a) U mp,(b). Recall that b € V| and
that Rs-successors are always elements of W, so mp, (b) = (). Hence it suffices to show that
mpg, (a) € A®.

mps(a) ={weW* |3z €a:wRsz}={F € K(W) | Fna#0}=(3)acV].
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mpg,: Let a U b € A®. As always, mp,(a U b) = mp, (a) U mpg,(b). Points from W
can never be R,-successors, so mp,(a U b) = mpg,(b). Now, assume b = Ule bi, then

mpg, (b) = Ui?:l mpg, (b;), and we have,

r € mg, (b;)
iff thereisawu€b;: xR u
(zeW,det.b;) iff thereisauev(z): Vael;:uCaandVa € J; :uNa#0)
iff thereisauev(z): (wC L and Va € J; :unNa #0)
it NLev(z)andVae J,:(LNa#0D.

There are two cases to consider: If there is an a € J; such that (\I; Na = (), then
mRy(bZ-) =0ec A

Otherwise, mp,(b;)) = {z €¢ W | N 1; € v(z)} = m,(( ;). Note also, that ((I; C W, so
my () 1;) is well-defined. Furthermore, I; is a finite subset of A, therefore ()I; € A, hence
my(()1;) € A since A is closed under the m,-operation. This shows that for all i =1,...,k,
mpg, (b;) € A. So mp, (b) is a finite union of elements in A, hence mp, (b) is itself an element
of AC A°.

mp: A nullary modality behaves like a propositional letter and we have
mp={reWUKW)|Pz}=WecACA*.
QED

Proposition 10.14 Let G = (W,v, A) be a general monotonic Lv-frame, G* its simulation
frame and V, respectively V', admissible valuations on G, respectively G®, such that V and
V' agree on W. Then for all x € W and all Ly -formulas p:

(G, V), zlFp iff (G*,V'),zlF¢".
Proof. The proof is by induction on ¢, and we only show the modal case.

(G,V),zlF Ve
iff V() € v(x)
(V(peackw)) iff FIFe K(W): Fev(x)&VyeF: (G V),ylke
(aHy iff IF e K(W):Fev(z)&VyeF: (G V), yl- g
(defc*) iff IF e W*: R,aF &Vy e W*: RsFy — (G*, V'), y Ik ¢
i (G*, V'), IF O, Ospt
it (G*,V),z - (V).
QED

Proposition 10.15 Let G = (F, A) be a general monotonic Lv-frame and G* its general
simulation frame. Then for all Ly -formulas o,

Gk iff G*IF ¢°.

Proof. This proof is completely analogous to the proof of item (ii) in Proposition 5.11. By
construction {a NW | a € A*} = A, hence, if V' is an admissible valuation on G* then taking
V =V'lw, ie, V(p) =V'(p) N W for all p € PROP, V is admissible on G. Also analogously,
if V' is admissible on G then V is also admissible on G® since A C A®. Claim 1 in the proof
of Proposition 5.11 yields the result. QED
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Remark 10.16 When G is descriptive, then VX = Clpy(yy), the collection of clopens in the
Vietoris space: VX C CIpV(W) follows from V4 C CIpV(W)7 which is an easy consequence of
the dual relationship [] and (3). The inclusion V; D Clpy(w) follows since Vy is a clopen
subbasis of V(W) when W is a Stone space.

If we had chosen to define simulations for descriptive frames only, we would therefore not
have needed to prove Lemma 10.12, since CIpV(W) clearly has the desired closure properties.
However, Definition 10.11 allows us to consider simulations of monotonic frames as a special
case. First recall the definition of the operations (-)* and (-); in Definition 7.25: For a
monotonic Ly-frame F = (W, v), Ff = (W, v, P(W)) is the full general frame of F, and for a
general monotonic frame G = (W, v, A), Gy = (W, v) is the underlying monotonic frame of G.
The collection of closed subsets K (W) of the topological space of F¥ is now K (W) = P(W),
since P(W) induces the discrete topology.

Note, however, that for a general monotonic frame G = (W, v, A), in most cases, (G*®)y
and (Gy)® are distinct:

(G.)ﬁ = (W U K(W)a RlM R97 P) 7& (W U P(W)7 Rlu R9> P) = (Gﬁ).
But we do have the following invariance results for descriptive frames.

Proposition 10.17 Let G = (W,v, A) be a descriptive general monotonic Ly -frame and
G* = (W*,R,, R5, P, A®) its simulation frame. If V and V' are valuations on G and G°,
respectively, such that V and V' agree on W = P, then for all w € W and all Ly -formulas
, we have

(G*)s, V), wlF o iff ((Gy)*, V'), wlF &,
Proof. The proof is by induction on ¢, but as usual, only the modal case deserves attention.

(G*)y, V), w Ik ©,05¢"
iff Jue K(W):wRyu& Vv e W*(uRsv — ((G*)y, V), w Ik &)
(H& Rs[wcw) iff Ju e K(W): wR,u & Yo € W (uRsv — ((Gy)*, V'), w Ik ¢*)
(G descriptive) iff Ju € P(W) cwRyu & Yo € W.(’U,RB’U — ((Gﬁ)., V’),w I+ th)
it ((Gy)*, V'), w Ik 05,

QED

The following proposition is an easy consequence of Proposition 10.17, and we omit the
proof.

Proposition 10.18 If G = (W, v, A) is a descriptive general monotonic Ly -frame and G® =
(W*, R,, R5, P, A®) its simulation frame, then for all Ly -formulas ¢, we have

(G*)sIF @ iff (Gy)® Ik °.

The main motivation behind changing the simulation construction from the original one
in [35], was to obtain the following results on preservation of properties of general frames.

Proposition 10.19 (Preservation of descriptiveness) IfG = (W, v, A) is a general mono-
tonic Ly-frame and G* = (W*, R, R5, P, A®) its simulation frame, then we have,
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(i) If G is differentiated, then G* is differentiated.
(ii) If G is compact, then G® is compact.

(iii) If G is tight, then G® is tight.

(iv) If G is descriptive, then G* is descriptive.

Proof. Recall that differentiation and compactness of G together imply that the topological
space W of G is a Stone space. Items (i) and (ii) more or less follow from the theory of Stone
spaces, but we spell out the details here in the current context.

(i) Differentiation: We must show that for all w,v € W*,

w#v = JeecA(wec & véc) ().

Solet w,v € W*, and assume that w # v. If w,v € W, then (x) follows from the differentiation
of G. If w e W and v € K(W), then we can take c = W € A C A®. Vice versa, if w € K(W)
and v € W, then we can take c = K(W) € V| C A°.

If w and v are both in K(W), then w = (,,cocq @ and v = (), cpe 4 b, and we may assume
without loss of generality that there is an x € w \ v. As = ¢ v, there must be a b € A such
that v C b and = ¢ b. Taking b’ = W \ b, it follows that v N = () and = € w N Y, which
in turn tells us that v ¢ (3)a’ and w € (3)a’. Since (3)a’ € V7 C A®, we have separated w
from v with ¢ = (3)d’.

(ii) Compactness: This item basically follows from the fact that the Vietoris construction
preserves compactness.

We must now show that for all C C A°®,

(NC=0 = 3C,C.C:()Co=0.

Let C ={a; Ub; | i € I} C A®, and assume that [|C = (). As the a; and b; are disjoint, this
is equivalent with,

icl i€l

When G is compact, then V(W) is compact (cf. Lemma 10.10). So by the compactness of G
and V(W) there are finite subsets Iy, Jy C,, I such that

(Nai=0 & ()b =0
i€1p J€Jo
Taking Cy = {a; Ub; | i € Iy U Jo}, it follows that Cj is a finite subset of C, and
mC'o:(m a; U ﬂbl)ﬂ(ﬂ a; U ﬂ bj):(Z).
i€y icly j€Jo j€Jdo

(iii) Tightness: To see that G* is tight with respect to the relation Rs, we must prove
that for all w,v € W*,

v¢ Rslw] = dce A%(vec&wd mp,(c)).
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There are three cases to consider, (i) w € W, (ii)) v € K(W) and (iii) w € K(W),v €
W & v ¢ w If (i) we W, then we can take ¢ = W* € A®, since mp, (W?*) C K(W),
hence w ¢ mp, (W*). If (i) v € K(W), then we can take c = K(W) € V,; C A®, since then
w ¢ mp, (K(W)) =0. If (iii) w € K(W),v € W & v ¢ w, then w = (,c4e4 @ and it follows
that there is an a € A such that w C a and v ¢ a. Hence by taking c = W \a € A C A°,
then v € ¢ and w N ¢ = () from which it follows that w ¢ (3)c = mp, (c).

To see that G*® is tight with respect to the relation R,, we must prove that for all w,v € W*,

v Rjjw = FeecA(vec&kwdmpg,(c)).

Again, there are three cases to consider, (i) w € K(W), (ii) v € W, and (ili) w € W,v €
K(W) & v ¢ v(w). If (i) w € K(W) then we can take c = W* € A®, sincew ¢ mp, (W*®) C W.
If (ii) v € W then we can take ¢ = W, since then w ¢ mp, (W) = 0.

If (iii) w € W,v € K(W) & v ¢ v(w), then by the tightness of G there is an a € A such
that v C a and a ¢ v(w). From v C a, it follows that v € [2]a. We will show that if we take
¢ = [3]a, then w ¢ mpg, (c). Suppose for contradiction that w € mpg, ([3]a), then there is an
F € K(W) such that F' € [3]a and R,wF. This implies that F' C a and F' € v(w), hence by
upwards closure of v(w), we have a € v(w), a contradiction, since a ¢ v(w).

For tightness of G*® with respect to the unary relation (set) P, we need to show that for
alwe W* w¢ P = w¢ mp, but this is trivial since mp = P.

(iv) Descriptiveness: Follows from item (i) to (iii). QED

10.3 Unsimulating L.-structures

When proving the Simulation Theorem 10.30, we will see that it is useful to also have an
operation which transforms a Kripke Lo-frame into a monotonic Ly-frame.

In other words, we wish to be able to unsimulate Lo-frames. However, the unsimulation
operation will not be defined for any Leo-frame, but only for the ones whose structure is
similar to that of simulation frames.

Axiomatising simulation frames

The Lo-frames which are the simulation frame of some monotonic Ly-frame may be charac-
terised by the following first-order axioms.

(S1) Vavy(R,ay — —P(y))

(52) Vavy(Rszy — P(y))

(83) Vavy(Ryzy — P(z))

(54) Vavy(Rszy — —P(x))

(S5) 3z P(x)

(S6) VaVyVz(R,xy A (Vw : Rsyw — Rszw) — R,x2)

The axioms (S1-4) express that in a simulation frame, R, C W x K(W) and Ry C
K(W) x W, (S5) expresses that P # (), and (S6) expresses that R, is the relation of an
upwards closed v. Unfortunately, these first-order axioms do not all immediately translate
into the modal language L. Nevertheless, we can find a modal axiomatisation for the L-
frames which satisfy (S1-4). We will call this class of Le-frames, the class of Sim™-frames.
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Definition 10.20 Consider the following set of modal axioms:

(Al) Uy—pt

(A2) Ospt

(A3) 0, T — pt
(A4) OsT — —pt

Define the normal modal Lo-logic Sim™ := Ko .{Al, A2, A3, A4}. -

Proposition 10.21 The axioms (A1-4) modally characterise the class of Sim™ -frames, and
Sim™ is canonical, and sound and strongly complete with respect to the class of Sim™ -frames.

Proof. Immediate by the syntactic shape of the modal axioms, and the properties of closed
formulas: Each of the axioms (Ai) is a closed formula, i.e., (Ai) does not contain any propo-
sitional variables, and its first-order correspondent is (Si), i = 1,...,4. QED

Clearly, Sim™ is valid on any simulation frame, and although, the Sim™-axioms are too
weak to axiomatise the class of simulation frames, they almost suffice to ensure that the
unsimulation operation is well-defined.

Unsimulating Lo-frames

The Sim™-axioms clearly capture the type of the relations R, and R, but in order to be able
to “undo” the simulation operation, we should ensure that the set of points which will play
the role of base points, that is P, is not empty. We will call a Lo-frame F = (W, Ry, R5, P)
P-regular if P # ).

Definition 10.22 Let F = (W, R,, R5, P) be a P-regular Sim™-frame. Then we define a
neighbourhood function p : P — P(P(P)) as follows: For all w € P and X C P,

X € p(w) iff Ju e W(R,wu & Rs[u] C X).

Then p is monotone, and we define the unsimulation frame of F to be the monotonic Ly-frame
Fe = (P, ). -

Note that in a Sim™-frame, R, [w] C W\ P and R5[w] C P for any w € WW. We also need
to show that the unsimulation preserves truth and validity with respect to our interpretation.

Proposition 10.23 Let F = (W, R,, R5, P) be a P-regular Sim™ -frame, and Fq = (P, 1) its
unsimulation frame. If V and V' are valuations on F, respectively Fo, such that V and V'
agree on P, then we have for all w € P and all Lv-formulas ¢:

(F,V),wlF o iff (Fe, V'), wlF .

Proof. The proof is, of course, by induction on ¢ and again the modal case is the only
nontrivial part of the proof.
(F,V),wl- <©,05¢¢
iff Ju(R,wu & Yo(Rsuv — (F, V), vl ¢h))
(H & Rs[ujcP) iff Fu(R,wu & Yo(Rsuv — (Fe, V'), v IF )
iff Ju(Rywu & Rslu] C V' (p))
(1 monotone)  iff (F., V/), w Ik V.
QED
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Proposition 10.24 Let F = (W, R,, R5, P) be a P-regular Sim™ -frame, and Fq = (P, u) its
unsimulation frame. Then we have for all Lv-formulas p:

F Ik o® iff FelF .

Proof. For the proof from left to right, suppose Fo ¢ . Then there is a valuation V on
Fe and a w € P such that (F,,V),w ¥ ¢. Since V is also a valuation on F, it follows from
Proposition 10.23 that (F, V), w ¥ ¢, and hence also (F, V), w ¥ pt — ¢! = ¢°, and we may
conclude that F I ¢°.

For the direction from right to left, suppose F ¥ ©°®. Then there is a valuation V on F
and a w € W such that (F,V),w ¥ ¢°. It follows that (F,V),w I- pt and (F, V), w ¥ ¢!, so
w € P and by Proposition 10.23 (Fe, V[p), w ¥ ¢, hence Fq I . QED

Unsimulating general L-frames

We will now extend the unsimulation operation to general Lo-frames, and this can be done in
a very simple manner. First some terminology: A P-regular general Sim™ -frame is a general
Lo-frame based on a P-regular Sim™ -frame.

Definition 10.25 Let G = (IF, A) be a P-regular general Sim ™ -frame. Then its unsimulation
frame G, is defined as Go = (Fo, Aes) where Aq ={aNP|ac A}. o

Proposition 10.26 Let G be a P-reqular general Sim™ -frame, then G, is a general mono-
tonic Ly-frame.

Proof. We need to show that A, contains (), is closed under finite unions, complementation
with respect to P and the map m,. () € A, is clear since () € A. Observe now that P € A,
since G is a general Lo-frame, hence A, C A, so closure of A, under finite unions follows from
the closure properties of A. For closure under complement in P, we have for all a N P € A,,
P\(anP)=P\a=PnNn(W\a) € A,.

For the closure of A, under m,, we have for all a N P € A,:

w e my(anP)
iff anNP e p(w)
(def. p) iff Ju e W(R,wu & Rs[u] C an P)
iff meRy(ZRa(aﬂP))
(YXCW(mp, (X)CP)) iff wempg, (lgs(anNP))NP

By the closure properties of A, mg,(lr,(a N P)) € A, hence m,(aNP) € A,. QED

Proposition 10.27 Let G be a P-reqular general Sim™ -frame, and G, its unsimulation
frame. Then for all Ly -formulas ¢,

G Ik ® iff GelF .

Proof. This proof is similar to the proof of Propositions 10.15 and 10.24. Just note that
since Aq C A, if V is an admissible valuation on G,, then V is also admissible on G. And if
V' is an admissible valuation on G, then V[p is admissble on G,. QED
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10.4 Simulation Results

Definition 10.28 (Simulation map) For a set of Ly-formulas I' and an Ly-logic A =
M.T, we define

AS™ = (ML.T)*"™ .= Sim™.T"°. -

()%™ is a map from Ly-logics to Leo-logics, and in Theorem 10.30 we will see that (-)*™
is indeed a simulation. First, we prove the following lemma which will simplify the proof of

10.30.

Lemma 10.29 Let A be a modal Ly -logic and A’ a modal Le-logic, then A’ simulates A with
respect to (\)° iff o € A < ©° € A'. That is, for all XU{p} C Ly the following are equivalent:

(i) Shap & X°Fa °
(ii) p € A & e N

Proof. The implication (i) = (ii) is trivial, since we may take ¥ = (). To show the implication
(ii) = (i), assume that (ii) holds. We first show the following: Let o1,...,05,¢ be Ly-
formulas, then we have

Fa (0'1/\...A(7n)—>g0
G if Fy (1 Ao Aop) — 9)°
(def. ()°) iff Fpapt— ((6b AL AGE) — o)
(prop.logic) iff ((pt — O‘i) VAN (pt — O'fl)) — (pt — gOt)
(det. ()°) iff Fpr (01° AL ANGR%) — °

Using the above equivalences, we can now show that (i) holds:
Yka
iff  there are 01,...,0, € ¥ such that Fp (o1 A...Ady) — @
iff  there are 01,...,0, € ¥ such that Fp/ (01 A ... A0p®) — ©°
iff  X° I—A/ QOO.
QED

Theorem 10.30 (Simulation Theorem) Let A = M.T' be a monotonic modal Lv-logic.
Then AS™ = Sim™.I'° simulates A with respect to (-)°.

Proof. By Lemma 10.29 it suffices to show for all Ly-formulas ¢: ¢ € A iff p® € A5™,
For the direction from right to left, assume ¢ ¢ A. By completeness of A with respect to
general monotonic A-frames, there is a general monotonic Ly-frame G such that G I A and
G W . From IT" C A and Proposition 10.15 it follows that G*® IF Sim™.T'® and G* ¥ ¢°, hence
S0<> ¢ At

For the direction from left to right, assume ©° ¢ A*™. Then by the general completeness
theorem of Kripke Lo-frames, there is a general Lo-frame G such that G I- A*™ and G ¥ ¢°.
Hence G is a Sim™ -frame and there is a w € G and an admissible valuation V' on G such that
(G,V),w Ik ptA—¢t. Sow € P # (), and G, is well-defined. By Proposition 10.27, G, I M.T'
and Ge ¥ ¢, so we may conclude that ¢ ¢ A = M.T. QED
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Now that we know (-)*™ is a simulation, we are interested in which properties of logics
(-)%*™ preserves and/or reflects. With the theory we have available so far, the following three
results are easily shown.
sim

Corollary 10.31 The simulation map (-)*"™ preserves finite and recursive axiomatisability.

Proof. This result is a direct consequence of the syntactic definition of (-)*™. QED

Proposition 10.32 The simulation map (-)*™ reflects strong and weak completeness. More
precisely, let A = M.T' be a monotonic Ly-logic. If AS™ = Sim™.T'° is strongly (weakly)
complete with respect to some class of Kripke Lo -frames, then A is strongly (weakly) complete
with respect to some class of monotonic Lv-frames.

Proof. We only show that strong completeness is reflected, since the case for weak com-
pleteness may be proved in a similar manner. So let A = M.I" be a monotonic Ly-logic, and
assume that A" = Sim™.I'® is strongly complete with respect to a class K of Lo-frames.

We will show that A is strongly complete with respect to the class of Ly-frames Ko :=
{F, | F € K,F is P-regular}.

Suppose now that X ¥, ¢, then by the Simulation Theorem 10.30, X° ¥ psim ¢°, and from
the strong completeness of A we obtain an Lo-frame F € K, a valuation V on F and a
w in F such that (F,V),w IF ¥° and (F,V),w ¥ ¢° = pt — ¢'. Hence w € P and we have
(F,V),w IF ¥t and (F,V),w ¥ . Furthermore, F is P-regular, since P # () so F, is well-
defined, and by Proposition 10.23, (Fe, V[p),w IF X and (Fe, V[p), w ¥ ¢, which concludes
the proof. QED

Proposition 10.33 The simulation map (-)*™ reflects canonicity. More precisely, let A =
M.T be a monotonic Lv-logic. If A5™ = Sim™.I'° is canonical, then A is canonical.

Proof. Let G be an arbitrary descriptive monotonic Ly-frame such that G IF A. It suffices
to show that for all ¢ € I, Gy I . So let ¢ € I'. From G I ¢ and Proposition 10.15, it
follows that G® IF ¢°. Since A*™ is canonical and ¢° € A*™, we have (G*); I- ¢°. From
Proposition 10.18, it now follows that (Gy)® IF ¢°, and by Proposition 10.8, G I- . QED

10.5 Applications

The two reflection results of the last subsection imply that for a syntactically specified Ly-
logic, questions of canonicity and completeness (with respect to monotonic Ly-frames) may
be reduced to the same questions for a normal modal Le-logic (and Kripke Lo-frames). When
trying to show completeness of a normal modal logic, a whole array of techniques is available.
For example, one may try to transform the canonical model using filtrations or other model
constructions, or apply the mosaic method or the step-by-step method, see e.g. Blackburn et
alii [6]. Even though we have seen how to generalise some of these techniques to monotonic
structures, the simulation results tell us that in many cases, we do not even have to work that
hard. As the reader may already have anticipated, there is a class of monotonic Ly-logics for
which we obtain canonicity (and hence strong completeness) virtually for free via simulation,
namely those which are generated by KW-formulas (see Definition 5.13).
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Theorem 10.34 (KW-Canonicity) Let I' be a set of KW-formulas over the language Lv .
Then the monotonic modal Lv-logic generated by T', A = ML.T, is canonical.

Proof. For all formulas ¢ — 1 € T, (p — 9)° is equivalent to the Sahlqvist Lo-formula
pt A ! — . As Sim™ is a normal modal Sahlqgvist-logic, so is A*™ = Sim~.I'°, hence A*™
is canonical. From Proposition 10.33 it now follows that A is canonical. QED

Corollary 10.35 IfI" C {N,C,T,4,B,D}, then A = M.T" is canonical.

The formulas P, 4 and 5 are not KW-formulas. However, we already know from The-
orem 7.13 that P is both o- and w-canonical. As it turns out, the formulas 4 and 5 are
m-canonical, but in order to see that we must return to the dual frame constructions of
subsection 7.6.

10.6 Dual Simulation

In Remark 3.2, we mentioned that in a monotonic Ly-logic A, A is also a monotone modality.
This observation was also made in Kracht and Wolter [44] in the context of simulations, where
they sketch how to simulate A by translating V as A. We will now work out the details of
this dual stmulation. The results in this subsection are easy to show, so we will be rather
brief in most of the proofs.

Definition 10.36 (Dual Translation) Define the dual translation (-)? : Ly — Ly induc-
tively as follows:

14 = 1
= p
(mp)t = —p?
(V) = gVl
(Ve)d = Apt.
When ¥ is a set of Ly-formulas, then ¢ = {¢? | ¢ € ¥}. .

The semantic part of the dual translation is simply given by the dual frame constructions
of Definition 7.43, where the interpretation of V and A are interchanged. Thus for a mono-
tonic Ly-frame F, the dual simulation frame of F is simply defined as F?, and for a general
monotonic Ly-frame, the dual general simulation frame of G is G?. It is straighforward to
show that truth and validity is preserved by the dual simulation, and we leave the proof to
the reader.

Proposition 10.37 Let F = (W,v) be a monotonic Ly -frame. Then

(i) For all valuations V : PROP — P(W), all w € W and all p € Lv,
(F,V),wl ¢ iff (F4LV),wlk e
(i) For all p € Ly:

Flik o iff FIF o2
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Let G = (W, v, A) be a general monotonic Ly -frame. Then

(iii) For all admissible valuations V : PROP — A, all w € W and all ¢ € Ly,
(G, V), wlF ¢ iff (GV),wl ¢t

(iv) For all ¢ € Ly :
GlIF o iff G4IF o

Theorem 10.38 (Dual Simulation) The map (-)™ : A — A% is a simulation with respect
to ()4

Proof. Let A be a monotonic Ly-logic. By Lemma 10.29 we only need to show that for all
Ly-formulas ¢: ¢ € A iff ¢ € A%, The direction from left to right is trivial. For the other
direction, suppose ¢ ¢ A. Then by the general completeness result of monotonic Ly-logics,
there is a general monotonic Ly-frame G such that G I A and G ¥ ¢. It follows from
Proposition 10.37(iv) that G¢ IF A and G ¥ x?. Hence ¢? ¢ A% QED

Proposition 10.39 Let T be a set of Ly-formulas. Then (M.T')? = ML.I'Y. As a consequence,
()%l transfers finite and recursive axiomatisability.

Proof. It suffices to show that (M.I')¢ C M.T'%, since then (ML.T'Y)¥ C M.T' and hence
M.T% C (M.I")?%. The proof is by induction on the length n of proofs in A = M.T. So assume
that Fp . If n = 0 then ¢ is either a propositional tautology or ¢ € I'. In both cases
it is clear that ¢? € ML.I'Y. For the induction step, we must show that M.I'? contains the
dual translation of all formulas which can be derived with the rules modus ponens, uniform
substitution and RMy in A. The cases for modus ponens and uniform substitution follow from
the corresponding rules in M.I'%, thus we only show the case for RMy. Assume 5 ¢ — 1.
Then by the induction hypothesis g ra (¢ — 1) which implies that Fygpa ¢? — 9. Since
any monotonic Ly-logic is also closed under the rule RMa, it follows that Fyg ra Ap? — A,
hence Fygra (Vi — Vip)d, QED

Proposition 10.40 Let A be a monotonic Ly -logic. If A is weakly (strongly) complete with
respect to a class K of monotonic Ly -frames, then A is weakly (strongly) complete with respect
to KL= {F¢ | F € K}. As a consequence, (-)% transfers weak and strong completeness.

Proof. Follows easily from Proposition 10.37. Details are left to the reader. QED

As for canonicity, we recall from subsection 7.6 that the dualisation of (general) frames
and BAMs corresponds with the duality between the two kinds of canonical extension, o and
7. The dual translation is, of course, simply the syntactic counterpart of this duality, and we
can now combine the above results on the dual simulation with the results of subsection 7.6
in the following.

Proposition 10.41 Let ¢ be an Lv-formula, and let A be a monotonic Lv-logic. Then

(i) ¢ is o-canonical iff p? is T-canonical.
(ii) A is o-canonical iff A? is m-canonical.
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Proof. For the proof from left to right in (i), assume that ¢ is o-canonical. Then ¢ is
do-persistent. We will show that ¢? is d-persistent. So let G be a 7-descriptive general
monotonic Ly-frame, and suppose G I- ¢?, then by Proposition 10.37(iv), G¢ I- (¢%)¢, and
since ¢ and (p%)? are logically equivalent also G¢ IF (.

By Proposition 7.47 and (G%)? = G, G? is o-descriptive, hence by the d,-persistence of
@, (G I ¢, and since (G?); = (Gy)?, we obtain (Gy)? IF ¢, whence by Proposition 10.37(ii)
and (¢%)? < ¢ we can conclude that Gy I ¢?. The other direction of (i) is shown in a similar
way.

(ii) follows from (i) and the fact that M is both o- and m-canonical, QED

We will now show that m-canonicity implies strong completeness. Recall from Remark 7.15
that for a monotonic logic A, the canonical frame FA(®), as defined in section 6, is isomorphic
to the ultrafilter frame (Lo (®))+ of the Lindenbaum-Tarski algebra of A. However, when A
is m-canonical, then have (La(®)), IF A, where (L (®)), is the m-ultrafilter frame of LA (®),
as defined in subsection 7.6. The question is now, how can we describe (L (®)), in terms of
the dual map (-)?. To start with, we have the following.

Proposition 10.42 Let A be a monotonic Ly-logic, and let ® be a set of propositional vari-
ables. Then

Lpa(®) & (LA (@))%
Proof. Let Lpo(®) = (Ter(®)/ =a,+,—,0, fv)) and Lya(®) = (Ter(®)/ =pa,+,—,0,9v)).
In order to avoid confusion, we will denote elements of L a(®) by [p]ra, and elements of
LA (®) by [¢]a. We will show that the map 6 : [p]ya — [¢%]a is the desired isomorphism.
First of all, we must check that 6 is well-defined:

o =patp Iff Fpao o M (gpmioss) Fa@? o v? iff of =5 97
Surjectivity of 8 is clear, and injectivity follows easily from Theorem 10.38. To see that 6 is
an isomorphism, we must show that

6l vlaa) = [0 v,
0([~plpa) = [-o ]A’d
0([Velaa) = [2V=¢9a.
But this is clear from the definition of ¢ QED

Theorem 10.43 Let A be a monotonic Ly-logic. If A is m-canonical, then A is sound and
strongly complete with respect to the class of A-frames.

Proof. As already mentioned, (Ly(®)); IF A, and we also have FA(®) = (Ly(®)),, where
FA(®) is the m-canonical frame (see page 68). Thus it suffices to show that any A-consistent
set of Ly-formulas can be satisfied on F2(®). So let ¥ be a A-consistent set of formulas,
then by the Dual Simulation Theorem 10.38, ¢ is A%consistent, hence there is a maximal
A?-consistent set T" such that (FAd(QJ), VAd), ' IF 24 where ]FAd(q)) and VA" are the canonical
frame and canonical valuation for A¢, respectively. It then follows from Proposition 10.37(i)
that ((FA'(®))%, VAY), T I ©. From Propositions 7.46 and 10.42, we get

F (@) = (La(®))r = (La(®)")o)" = (Lya(®@)5)" = (Y (@)1

Thus, since truth is preserved under isomorphism, ¥ can be satisfied in IE‘TI}(CD). QED
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We can now finally extend the canonicity result for KW-formulas to dual KW-formulas
(recall Definition 5.13). Note that an Ly-formula ¢ is a dual KW-formula iff ¢ is logically
equivalent with a KW-formula.

Theorem 10.44 Let I' be a set of dual KW-formulas. Then the monotonic modal Lv-logic
A = M.T is m-canonical, and sound and strongly complete with respect to the class of A-
frames.

Proof. For each ¢ € T', ¢? is equivalent with a KW-formula, hence by Proposition 10.39
and Theorem 10.34, A = M.T'Y is o-canonical, and by Proposition 10.41, A is 7m-canonical.
Soundness and completeness follow from Theorem 10.43. QED

Corollary 10.45 If T' C {P4,5}, then A = M.T is w-canonical, and sound and strongly
complete with respect to the class of A-frames.

11 Conclusion and Further Research

We hope to have shown that the framework of normal modal logics can be extended to
monotonic modal logics in a natural and useful way in the sense that most of the known con-
structions and techniques can be generalised to monotonic modal logics and their semantics.
We have cashed out on this by obtaining a number of results for monotonic modal logic which
are analogues of known results for normal ones. Below is a list of some issues which we either
left unsolved, or which we believe present interesting research directions.

m-saturation We had to leave open the problem of showing that ultrafilter extensions are
m-saturated.

Definability and Correspondence We did not present any non-first-order definability re-
sults. In normal modal logic we have gradations: first-order, then fixed-point defin-
able (like Lob’s axiom V(Vp — p) — Vp), and still worse, like McKinsey’s axiom
VAp — AVp. Is the situation similar for monotonic modal logics?

The translation of monotonic modal logic into normal bimodal logic tells us that mono-
tonic modal logic can be seen as a guarded fragment of a first-order language. Does this
fragment extend naturally to richer guarded fragments while preserving nice properties,
such as decidability and an analogue of the tree model property?

Can we generalise our results on KW-formulas to broader formula classes?

Completeness and Incompleteness Our treatment of completeness was rather brief, and
our results were all derived from other parts of the theory. A more systematic study
of complete and incomplete monotonic modal logics would be relevant. For instance,
does our definition of the canonical frame lead to different results than the canonical
frame of Chellas [14]? Which (in)completeteness results with respect to neighbourhood
semantics can we obtain for the notorious Lob and McKinsey axioms?

Algebra and Duality Duality for normal modal logic provides many results which we have
not mentioned in the text. For example, there are interesting connections between
subdirect irreducibility on the algebraic side and various notions of rootedness on the
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dual side of Kripke frames and descriptive general frames, see for instance Sambin [60]
and Venema [73]. We would be interested in a further exploration of the duality of
section 7 to see if we can obtain similar results.

Interpolation In section 9, we only used the implication that SUPAP = CIP. But it is nat-
ural to ask whether the other direction also holds when considering classes of BAMs and
monotonic modal logics. Our initial attempt to show this along the lines of Madarész’s
[48] proof for additive, but not necessarily normal, modal logic was unsuccessful. The
problem seems to revolve around the notion of a BAM-filter, that is, a boolean filter F’
for which a — b € F implies f(a) — f(b) € F. BAM-filters turn out to be less convenient
to work with than BAO-filters which are the boolean filters satisfying that a € F' implies
f(a) € F. The difficulty with the BAM-filters also appears to be related to the seeming
lack of a deduction theorem. The work of Madardsz [48, 49], Czelakowski, Blok and
Pigozzi [16, 8] may provide some further insights.

Which (general) results on properties related to Craig interpolation, such as the Beth
definability property, global interpolation and Lyndon interpolation can be shown for
monotonic modal logics?

Bisimulation products The frame classes defined by the axioms 4, 5, B and C could not be
shown to be closed under bisimulation products, and neither have we been able to find
any counterexamples. Also for a number of the other standard axioms, closure could
only be shown under smallest or largest bisimulation products, not both. A complete
description of the (positive) closure properties would be of interest.

Simulation It would be good to have a more comprehensive list of the properties which are
preserved and/or reflected by the simulation described in section 10. Negative results
are also welcome. Our results were mainly on reflection of properties. In order to
establish preservation of e.g. completeness, one would also need an axiomatisation of
the bimodal Kripke frames which are the simulation frame of some monotonic frame.

Fixed-point operations Extended Coalition Logic (Pauly [57]) and the Alternating-Time
Temporal Logic (Alur et alii [2]) are both examples of monotonic modal logics expanded
with fixed-point operations. It would be interesting to study these kind of extensions
in more detail.
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