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ABSTRACT. A many-valued modal logic is introduced that combines the usual Kripke
frame semantics of the modal logic K with connectives interpreted locally at worlds by
lattice and group operations over the real numbers. A labelled tableau system is provided
and a CONEXPTIME upper bound obtained for checking validity in the logic. Focussing
on the modal-multiplicative fragment, the labelled tableau system is then used to establish
completeness for a sequent calculus that admits cut-elimination and an axiom system that
extends the multiplicative fragment of Abelian logic.

1. INTRODUCTION

Many-valued modal logics combine the frame semantics of classical modal logics with a
many-valued semantics at each world. As in the classical case, they may be understood as a
compromise between the good computational properties (decidability and lower complexity)
of propositional logics and the expressivity of their first-order counterparts, some of which
are not even recursively axiomatizable. Such logics have been used to model modal notions
such as necessity, belief, and spatio-temporal relations in the presence of multiple degrees of
truth, certainty, and possibility, and span fuzzy belief [19, 15], fuzzy similarity measures [16],
many-valued tense logics [20, 11], and spatial reasoning with vague predicates [33]. They
also provide a basis for studying fuzzy description logics, which, analogously to the classical
case, may be understood as many-valued multi-modal logics (see, e.g., [34, 18, 23, 1]).
Uniform approaches to many-valued modal logics defined over algebras with a complete
lattice reduct are described in [5, 32], extending previous work on modal logics based on
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finite Heyting algebras [13, 14]. In an infinite-valued setting, two core families emerge:
“order-based” modal logics, including modal extensions of Godel logics [7, 28, 8, 6], where
only the order type of the truth values matters, and “continuous” modal logics, such as
those based on Lukasiewicz logic [17, 5, 21, 25, 26, 3], where propositional connectives are
interpreted by continuous functions over sets of real numbers (see also [24, 23, 27] for related
systems). Such logics are easy to define semantically — just decide on a suitable set of values
and operations — but not so easy to study. For example, an axiomatization for the Gédel
modal logic over many-valued frames is provided in [8], but no axiomatization is yet known
for the Godel modal logic over standard (Boolean-valued or “crisp”) frames. Moreover,
decidability and complexity problems for these and other order-based modal logics, which
typically lack the finite model property, have been solved only recently (see [6]).

In this paper we focus on continuous modal logics. Axiomatizations for finite-valued
Lukasiewicz modal logics have been provided in [21], but the axiom system presented for the
infinite-valued Lukasiewicz modal logic K(L) includes a rule with infinitely many premises.
Similarly, only an approximate completeness result (corresponding to including an infinitary
rule) is established for the closely related continuous propositional modal logic considered
in [3]. Studying logics that lack a finitary axiom system, and therefore also a suitable
algebraic semantics, may be difficult, as may be seen by considering classical modal logic
deprived of the theory of Boolean algebras with operators. Note also that, although validity
in finite-valued Lukasiewicz modal logics is PSPACE-complete [4], only a CONEXPTIME
upper bound is known for the infinite-valued case, as may be deduced from complexity
results for Lukasiewicz description logics (see [23]).

We address some of these issues here by defining and investigating a many-valued
modal logic K(A) with propositional connectives interpreted as the usual lattice and group
operations over the real numbers. According to this semantics, the logic may be viewed
as a minimal modal extension of Abelian logic, the logic of lattice-ordered abelian groups,
introduced independently by Meyer and Slaney as a relevant logic [31] and Casari as a
comparative logic [9]. Some refinements to the usual definition of many-valued modal logics
(see, e.g., [5]) are needed to deal with the fact that the real numbers do not form a complete
lattice. However, since K(A) enjoys a finite model property, these non-standard features
can be safely ignored for practical purposes. Indeed, the logic K(A) provides a rather simple
formalism for reasoning about state transition systems where linear combinations of real-
valued variables are compared among worlds using modal operators. Since the connectives
are interpreted by common arithmetical operations min, max, +, and —, further connectives
interpreted by combinations of these operations (e.g., for many-valued modal or description
logics that reason about degrees of truth, certainty, and possibility) can also be defined in
this setting. In particular, we show here that the Lukasiewicz modal logic K(L) can be
interpreted in the logic K(A) extended with a constant.

As our first main technical contribution, we present a sound and complete labelled
tableau calculus for K(A) and obtain a CONEXPTIME upper bound for checking va-
lidity in this logic. The calculus is quite closely related to a labelled tableau calculus
for a Lukasiewicz description logic presented in [23], and indeed provides the same upper
bound for checking validity. However, an important advantage of defining a logic over
lattice-ordered abelian groups is that we are able to explicitly identify and study the modal-
multiplicative fragment, solving problems for this fragment that seem at the moment to
be quite difficult for the full logic. In particular, we show that the modal-multiplicative
fragment of K(A) has an EXPTIME upper bound for checking validity and provide a
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sequent calculus for the fragment that admits cut-elimination. More significantly, we use
the labelled tableau calculus to establish the completeness of an axiom system extending
the multiplicative fragment of Abelian logic that, unlike other known axiomatizations for
continuous modal logics, contains only finitary rules.

2. A MobpAL EXTENSION OF ABELIAN LoGIC

In this section we define the real-valued modal logic K(A) semantically as a minimal modal
extension of Abelian logic A, the logic of lattice-ordered abelian groups. We then show
that validity in this logic remains unchanged when the semantics is restricted to the class
of finite serial models. Finally, we provide a syntactic embedding of the minimal modal
extension K(L) of infinite-valued Lukasiewicz logic into K(A) with an additional constant.

Since we will consider several propositional languages in this paper, let us begin with
some quite general definitions. Given a propositional language £ (also known as an algebraic
signature or type) consisting of connectives with fixed arities, let Fm(£) denote the set of
L-formulas @, 4, x, ..., defined inductively in the usual way over a countably infinite set
Var of (propositional) variables p,q,r,.... The complexity of ¢ € Fm(L) is the number of
occurrences of connectives in ¢, and if £ contains a unary operation [, then the modal
depth of ¢ is the deepest nesting of the modal connective [ in ¢.

2.1. Abelian Logic. Let us begin with a brief summary of Abelian logic A, introduced
independently by Meyer and Slaney in [31] as a relevant logic, and Casari in [9] as a
comparative logic. In both settings, A was defined via axiom systems that are complete
with respect to validity in the variety of lattice-ordered abelian groups. However, since this
variety is generated by a single algebra defined over the real numbers, we may also use this
algebra to introduce Abelian logic semantically as a many-valued logic.

Consider a language L£a with binary connectives A, V, &, and —, and a constant
0, fixing also = := ¢ — 0. We define Abelian logic A via the logical matrix (R, Rar )
consisting of the algebra R = (R, min, max, +, —,0) and the set of designated truth values
Ri = {r € R:r > 0}. That is, an A-valuation is a map e: Var — R extended to all
L a-formulas by

e(p A) = min(e(p), e())
e(p V) = max(e(p), e(y))
e(pep) = e(p) +e(¥)
elp =) = e(y) —elp)
e(0) = 0,

and ¢ € Fm(Ly) is A-valid if e(p) > 0 for each A-valuation e.

As mentioned above, R generates the variety of lattice-ordered abelian groups. But
also, using methods of abstract algebraic logic, it is easily proved that this variety provides
an algebraic semantics for the axiom system HA displayed in Figure 1: an axiomatization
of multiplicative additive intuitionistic linear logic with just one constant 0 extended with
the axiom schema (A) ((¢ — ¢) — ¥) — ¢. It follows then that ¢ € Fm(La) is derivable
in HA if and only if ¢ is A-valid.

The choice of Abelian logic as the basis for the many-valued modal logics studied in this
paper is motivated both by its expressivity and the central role of its semantics in ordinary
mathematics. The connectives of A are interpreted by the basic arithmetical operations
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B) (¢ —=v) = (¥ = x) = (¢ = x)
C) (p—= W —=x) = @—=(p—Xx)
(I) o=
(A) (=) =) =@
(&1) o = (Y — (p&))
(&2) (¢ = (¥ = x) = ((p&y) = X)
(01) 0
(02) o= (0= )
(A1) (pAY) =
(A2) (pAY) =
(A3) ((p =) A (p— X)) = (¢ — (P AX))
(V1) ¢ = (¢ V)
(V2) ¥ = (V)
(V3) ((p = x)A (W —=x) = (e V) = x)
o =Y o P
" (mp) oY (adj)
Figure 1: The Axiom System HA

min, max, +, —, and 0, from which connectives for other many-valued logics, interpreted
via combinations of these operations, can be defined. In particular, there exist syntactic
embeddings of infinite-valued Lukasiewicz logic into A that allow results for the latter to
be transferred to results about the former. The use of basic arithmetical operations on the
real numbers means also that a huge array of results and methods from linear algebra are
available for investigating A and its modal expansions. For example, such methods have
been used to obtain analytic sequent and hypersequent calculi and co-NP completeness
results for Abelian logic and infinite-valued Lukasiewicz logic in [29] (see also [2, 30]).

2.2. Kripke Semantics. We define a minimal (crisp) modal extension K(A) of Abelian
logic by interpreting formulas locally in the algebra R over standard Kripke frames. That is,
a (crisp) frame is a pair § = (W, R), where W is a non-empty set of worlds and R C W x W
is an (crisp) accessibility relation. As usual, we write Rxy or Rxy = 1 to denote (z,y) € R
and Rzy = 0 to denote (z,y) ¢ R. For any x € W, we let R[z] = {y € W : Rxy}. Modal
formulas are defined over the language £E extending L4 with an additional unary “box”
connective O, where the dual “diamond” connective is defined as Q¢ = —O—p.

There exists a very general method for defining crisp modal logics over algebras with a
complete lattice reduct (see in particular [5]), where the [J and ¢ connectives are interpreted
as infima and suprema of values of formulas at accessible worlds. However, since the real
numbers do not form a complete lattice — they lack a top and bottom element — we make
here a couple of minor adjustments to this method. First, we adopt the useful convention
that Ag 0 = \/g 0 = 0, and second, we restrict valuations of variables in a particular model
to a fixed interval. Both these choices will be justified to some extent by Lemma 2.1 below.
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A K(A)-model M = (W, R, V) consists of a frame (W, R) together with a valuation map
V: Var x W — [—r, 7] for some r € R{ that is extended to V: Fm(LY) x W — R by

Ve Ay, x) = min(V(p,z),V (¢, z))
VeV, z) = max(V(e,x),V(¢,z))
Vieky,z) = Vip,z) +V(¢,z)
Vie = 1,z) = V(¥,z) = V(e z)
V(0,2z) =0
V(B z) = Ae{V(py) : Ry}
By calculation, we obtain also

V(—wp,;p) = —V((,D,l‘)
V(Op,z) = Vr{Vi(p,y) : Ry}

An L5-formula ¢ is valid in a K(A)-model M = (W, R, V) if V(p,z) > 0 for all z € W. If
¢ is valid in all K(A)-models, then ¢ is K(A)-valid, written =i (a) ¢.

The convention that A 0 = \/g 0 = 0 is rather counter-intuitive. This can be avoided,
however, by restricting to serial frames: that is, frames § = (W, R) such that for all z € W,
there exists y € W such that Rry. With this restriction, Ag 0 and \/g @ may simply be left
undefined. Similarly, restricting the codomain of a valuation to a bounded subset of R can
be avoided by considering only finite models. Surprisingly perhaps, considering only finite
serial models does not affect the valid formulas of the logic.

Lemma 2.1. =g a) ¢ if and only if ¢ is valid in all finite serial K(A)-models.

Proof. The left-to-right direction is immediate. For the opposite direction, we note first
that if ¢ is not valid in a K(A)-model 9t = (W, R, V), then it will not be valid in the serial
K(A)-model M = (WUW', RUR', V') where W' is a set of new distinct worlds 2’ for each
x € W satisfying Rlz] =0, R = {(z,2), (a/,2') : © € W and R[z] = 0}, and V' extends V
with V(p,z’) = 0 for all p € Var and 2’ € W’'. Clearly, if 9 is finite, then 2 is also finite.

It now suffices to prove the following: for any K(A)-model M = (W, R, V), = € W,
finite set of formulas S, and £ > 0, there exists a finite K(A)-model 9 = (W', R, V') with
x € W' such that |V (p,z) — V'(p,z)|] < ¢ for all ¢ € S. We proceed by induction on the
sum of the complexities of the formulas in S.

For the base case, S contains only variables and 0, and we let 9 = (W', R, V') with

={z}, R =0, and V'(p,z) = V(p, z) for each p € Var. For the inductive step, suppose
first that S = S" U {41 — 19}. Then we can apply the induction hypothesis with 91,
reW,S" =8"U{i,12}, and § > 0 to obtain a finite K(A)-model M = (W', R', V')
with © € W' such that |V(p,z) — V'(p,z)| < § for all ¢ € S”. It suffices then to observe
that V(i1 — t,2) — V(61 = 1,2)] = [V (th,2) — V(tr,2) — V(2. 2) + V! (1, 2)] <
[V (o, z) — V'(tha, )| + |V (1,2) — V'(¢1,2)| < 5§+ § = . The cases where S contains
Y1 &ha, 1 A 1hg, or Py V 1Py are very similar.

Finally, suppose that S consists of variables and boxed formulas Ct)y, ..., O, (n > 1).
Then for i € {1,...,n}, there exists y; € W such that Rxy; and |V (Ovy, x) =V (i, 1:)| < 5.
We apply the induction hypothesis to each submodel 9; of 9t generated by y; (i.e., the
restriction of 9 to the smallest subset of W containing y; and closed under R) with S’ =
(SN\NAOY1, ..., Ovn}) U{dhr, ..}, yi € Wi, and § > 0 to obtain a finite K(A)-model
m, = (W}, R;,V{) and y; € W] such that [V(e,y;) — V'(e,uy:)| < § for all ¢ € S'. By
renaming worlds, we may assume that these models are disjoint and do not include z. Now
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let M = (W', R, V') be the finite K(A)-model with W’ = {z} UW] U ... U W), such that
for u,v € W’ and p € Var,
Ruv  if u,v € W/
Ruv = <1 ifu=z, ve{y,...,yn} and V'(p,u) = {
0 otherwise

V/(p,u) ifueW
Vip,z) ifu=u=.

Clearly V'(p,x) = V(p,z) for each variable p € S. Moreover, [V (Chp;, ) — V(¢y,45)| < 5
and |V (Y3, ;) — V' (i, ;)] < § for i,j € {1,...,n}, so [V(Ouy, z) — V'(Oupy, )| < e. (]

As remarked above, the preceding lemma provides some justification both for assuming
in the definition of the semantics of K(A) that Ag® = \/g® = 0, and for restricting
valuations of variables in a particular K(A)-model to a fixed interval. It shows that for
determining the valid formulas of K(A), we need only consider finite serial K(A)-models.
For such frames we can leave g ) and \/g () undefined; we can also make use of a standard
(unrestricted) valuation map V': Var x W — R, since only finite infima and suprema are
needed for calculating values of formulas. In principle then, we could define the logic K(A)
without extra assumptions by considering only finite serial K(A)-models. We prefer here,
however, to give a more general semantics and to discover this finite model property as a
fact about the logic rather than building it into the definition.

Example 2.2. Any K(A)-model can be viewed as a state transition system, where each
state is labelled with a vector of real numbers that represents the values of the variables in
Var at that state. Such a transition system may be used to represent choices for various
players in a game together with points (or other resources) accumulated by the players
during that game. Consider for example the K(A)-model 9 = (W, R, V') depicted below,
where the vectors (Z) represent the values of p and ¢, respectively, at each state.

() () ) 5

()
0
We can use the model 99T to define various two-player games, where in the first round,
starting at the root, Player P chooses one of several (in this case, two) options, and in the
second round, Player @ also chooses one of several (in this case, also two) options. The
points assigned to Player P and Player () at each state are the values of p and ¢, respectively.
Let also call the values of p — ¢ and ¢ — p at a state, the scores for P and @, respectively.
We assume in all these games that the players have complete knowledge of both 991 and
their opponent’s goals.

Let us consider some different ways of concluding games based on 9. Suppose that in
Game 1 each player’s goal is to maximize her final score. Player P’s maximal payoff is then
the value at the root of the formula ¢J(¢ — p), which is 2. If Player P’s goal in Game 2 is
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to maximize her final number of points, and Player ) aims to minimize this number, then
the required formula is QUp, which at the root also takes value 2. Reversing the roles for
Game 3, we obtain the formula [00q, which takes value 1 at the root. More complicated
goals can also be modelled. For example, if both players aim to maximize the sum of their
scores accumulated during the two rounds, then Player P’s maximal payoff is the value of
the formula O((¢ — p)&0(q — p)) at the root, namely 3.

Formulas can also be used to express general relationships between games. For example,
the model 9t shows that

Fr(a) O8(g — p) — (B0g — OUp).
That is, Player P’s maximal payoff in Game 1 exceeds her maximal payoff in Game 2 minus
her maximal payoff in Game 3. On the other hand, it can be shown (e.g., using one of the
calculi introduced below) that

Fra) 00(¢ = p) — (O0g — OOp).
This means that if the goals of Games 1 and 2 are adopted with respect to an arbitrary
K(A)-model M’ based on a finite rooted tree with branches of length 2, then Player P’s

maximal payoff in Game 1 for 9 is always less than or equal to her maximal payoff in
Game 2 for 9V minus the minimum number of points for Player ) in all final states of 9.

2.3. Lukasiewicz Modal Logic. Let us briefly recall the semantics of the Lukasiewicz
modal logic K(L) studied by Hansoul and Teheux in [21]. For convenience, we make use of
a language £E with the binary connective D and unary connectives ~ and [, where further
connectives are defined as ¢ ® 1) := ~p D, Y OV := ~(~p D ~1)), eV = (¢ DY) DY,
PAY =~ (~p V1), and Qo = ~O~gp.
A K(L)-model 9 = (W, R, V') consists of a frame (W, R) and a valuation map V': Var x

W — [0,1] that is extended to V: Fm(LY) x W — [0,1] by

V(N(p,l') =1- V((,D,%)

V((p ) 1)[),3)) = min(L 1- V((')Dv:E) + V(¢7$))
V(Op,z) = Apy{V(ey) : Ray}.

An LZ-formula ¢ is valid in a K(L)-model M = (W, R, V) if V(p,x) =1 for all x € W. If
¢ is valid in all K(L)-models, then ¢ is K(L)-valid, written =gy, »-

An axiom system for K(L) is presented in [21] as an extension of an axiomatization of
infinite-valued Lukasiewicz logic with the modal axioms and rules

O(p 2 ¢) > (O 2 0y)
O(e @ ¢) > (Op & Op)
Op©¢) > (He©Oyp)
P
D
and the following rule with infinitely many premises

PDe pD(POY) PO(POPYOP)
P
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It is proved that an £E—formula ¢ is derivable in this system if and only if =y, @1
This raises an intriguing question. Is there an elegant axiomatization containing only
finitary rules, obtained perhaps by removing the infinitary rule above? Our first step towards
addressing this issue will be to view Lukasiewicz modal logic K(L) as a fragment of a modest
extension of the Abelian modal logic K(A). Let £F. be the language L5 extended with an
extra constant c. A K(A)-model M = (W, R, V,c™) consists of a K(A)-model (W, R, V)
and an element ¢™ € R, where valuations are extended as before, using the additional clause
V(e,z) = ™ for each z € W.
Let us fix L := ¢ A —c and define the following mapping from Fm(£F) to Fm(L5.):
p* = (pA0)V L for each p € Var
(o) =" = L
(P DY) = (¢" > ¥*)AD
(Op)* = Oe*.
We show that this mapping preserves validity between K (L) and K(A€) by identifying the
value taken by an ﬁg—formula in [0, 1] with the value taken by the corresponding £5.-formula
in the interval [—|c|,0].

Proposition 2.3. Let p € Fm(LP). Then Frw) ¢ if and only if Fgac) ¥*

Proof. Suppose first that ¢ is not valid in a K(L)-model 9 = (W, R, V). So V(p,z) < 1 for
some z € W. We consider the K(A¢)-model M’ = (W, R, V', ™) where V'(p,z) = V(p, x)—1
for any p € Var and € W, and ¢™ = —1. It suffices to prove that V'(* z) =V (,z) —1
for any ¢ € Fm(LY), since then V/(p*,2) = V(p,2) —1 < 0 and K (Ac) @ We proceed by
induction on the complexity of ). The base case follows by definition and for the inductive
step for the propositional connectives, we just notice that, using the induction hypothesis,

V(Y1 D ¥2)" @) = V(] = ¥35) AD, )
min(V’(z/fZ*, ‘T) - Vl(d’f? x)v 0)
min((V (¢2,2) — 1) = (V(¢1,2) — 1),0)
min(V (¢q,2) — V(¢1,x),0)
min(1 — V(¢1,2) + V (2, 2),1) — 1
= V(1 D g, z) — 1,
the case where 1) is ~1); being very similar. For the modal case, we obtain
VI((Oygr)2) = V(01 @)

= Ae{V'(¥1,y) : Ray}

= ArtV(¥1,9) —1: Roy}

= /\[0,1]{‘/(10171/) : Rey} —1

= V(1. 2) - 1,
noting that in the case where R[z] = (), we obtain Ap{V'(¢7,y) : Rey} =0=1-1 =
AotV (¥1,y) : Rzy} — 1 as required.

n fact, the authors of [21] prove a more general strong completeness result: an LP-formula ¢ is derivable
from a (possibly infinite) set of £P-formulas 3 in the system if and only if for every K(E)-model (W, R, V')
and € W, whenever V (¢, z) =1 for all ) € X, also V(p,x) = 1. Note that an infinitary rule is needed to
obtain a strong completeness theorem even for propositional Lukasiewicz logic and Abelian logic. However,
in this paper we establish only (weak) completeness results.
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Suppose now conversely that * is not valid in a K(A¢)-model 9 = (W, R, V, ™). That
is, V(¢*, ) < 0 for some x € W. Observe first that if ¢™ = 0, then, by a simple induction on
the complexity of ¢, we obtain V(¢*,z) = 0 for all € W, a contradiction. Hence ™ # 0.
Moreover, by scaling (dividing V (p, ) by ¢™ for each p € Var and = € W), we may assume
that V(L,z) = —1 for all x € W. We consider the K(L)-model M = (W, R, V') where
V'(p,z) = max(min(V (p,x)+1,1),0). It then suffices to prove that V'(¢,z) = V(¢*, 2)+1
for any 1 € Fm(L}), proceeding by induction on the complexity of . ]

Note that the addition of a constant ¢ to K(A) does not affect the fact that validity in
the logic is equivalent to validity in finite models. It does, however, introduce a difference
between the logic K(A€) and the same logic restricted to serial models. Clearly, the formula
¢ — e is valid in all serial models, but not in all models.

3. A LABELLED TABLEAU CALCULUS

In this section we introduce a labelled tableau calculus for checking K(A)-validity that is
based very closely on the Kripke semantics described above. We use the calculus here to
show that the problem of checking K(A)-validity is in the complexity class CONEXPTIME.
In Section 4, we will also use (a fragment of) the calculus to establish the completeness of an
axiom system and a sequent calculus admitting cut-elimination for the modal-multiplicative
fragment of K(A).

3.1. The Calculus. Our labelled tableau calculus LK(A) proves that an £5-formula ¢ is
valid by showing that the assumption that ¢ takes a value less than 0 in some world w;
leads to a contradiction. Informally, we build a tableau for ¢ as follows. First we decompose
the propositional structure of ¢ to obtain inequations between sums of formulas labelled
with the world wi. We then use box formulas occurring on the right of these inequations
to generate new worlds accessible to wy and further inequations between sums of formulas
labelled with w; and these accessible worlds. Box formulas on the left are decomposed by
considering accessible worlds to wy and generating new inequations for those worlds. The
process is then repeated with the new inequations and worlds appearing on the tableau.
The formula ¢ will be valid if the generated set of inequations (suitably interpreted) on
each branch of the tableau is unsatisfiable over the real numbers.

By a labelled formula we mean an ordered pair consisting of an EE-formula p and a

natural number &, written (¢)*. Given a multiset of £5-formulas I' = [p1, ..., ¢,] (denoting
the empty multiset by []) and kq,...,k, € N, we let (I')X denote the multiset of labelled
formulas [(¢1)"1, ..., (@n)F].

Tableaux are constructed from (tableau) nodes of two types:
(1) labelled inequations of the form (T')% > (A)! where > € {>,>} and (I)¥, (A)! are finite
multisets of labelled formulas;
(2) relations of the form rij where 7,5 € N.
An LK(A)-tableau is a finite tree of nodes generated according to the inference rules of the
system presented in Figure 2. That is, if nodes above the line in an instance of a rule

occur on the same branch B, then B can be extended with the nodes below the line. For
convenience, we often write branches as (numbered) lists, noting for future reference that
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(O, (p&) > (A) (D) > (p&y)’, (A)!
(D)X, ()", ()" > (A)! (D) (o), (1), (A)!

O, @ s @y OF oy wr @y &)
D)%, (A )i (A)! K i 1
O, ey Y " o Tf M’?;(A) i O
(F)k,(w)iD(A)l ( ) D(@)v( ) ( ) l>(¢))( )
I (v )i s (A (D> (p v v)', (A)
(1) <so(>i)> <(A¢>1 <)r;(<¢)>i SIS OFe Gy
! ! (D)% o ()7, (A)!
)k, (Dﬁ])z > () (OF> @), (A
(p) > (Op)* ©») (D(p);s (¢ j € N new
rik
Wj (ex) 7 € N new

Figure 2: The labelled tableau calculus LK(A)

tableaux for formulas in the modal-multiplicative fragment (i.e., not containing A or V)
consist of just one branch.

Observe that the rules for 0, &, —, A, and V decompose formulas on the left and right
of inequations, using the same label for added subformulas, while the rules for [J introduce
inequations between a boxed formula Uy labelled with 4, and ¢ labelled with a different
j. Let us note also that the premises (X, (Op)" > (A)! and (D)X > (Qe)?, (A of (Op)
and (>0), respectively, are not, strictly speaking, necessary for either the soundness or the
completeness of the calculus. However, they restrict the decomposition of boxed formulas
to those occurring as subformulas of the initial formula, thereby ensuring a subformula
property for the calculus.

Let LVar be the set of all formulas of the form (p)¢ and (Oy)* for p € Var, ¢ € Fm(LY),
and i € N, considered as a set of variables. Given an LK(A)-tableau T" and a branch B of
T, the system of inequations S associated to B consists of all labelled inequations occurring
on B that contain only formulas from LVar. Each labelled inequation in S is interpreted
here as an inequation between formal sums (where addition is over the multisets occurring
in the labelled inequation and the empty multiset is 0) of variables from LVar. We call the
branch B open if the set of inequations S associated to B is consistent over R, and closed
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otherwise. The tableau T' is called closed if all of its branches are closed, and open if it has
at least one open branch.

A tableau for an L5-formula ¢ is an LK(A)-tableau with root node [| > [(¢)!] and
covering node r12. We say that ¢ is LK(A)-derivable, written Frk(a) ¢, if there exists a
closed tableau for ¢.

Example 3.1. The seriality axiom Op — Op is LK(A)-derivable using the tableau
> (Op— (B(p —0) —0))"

© 00 N O Ot s W N

1= ®?OF-—0)

which generates a (single) inconsistent system of inequations over R
{r4+y>0, 2>z, 0>z2+y}

where z, y, and z stand for (Op)!, (O(p — 0))!, and (p)?, respectively.

The calculus LK(A) can also be used to prove that an £5-formula is not K(A)-valid;
indeed a concrete counter-model for such a formula can be constructed from an open branch
of a tableau where, taking care to avoid loops, the rules have been applied exhaustively.

Example 3.2. Consider a tableau for the formula O(p V ¢) — (Op v Ogq) that begins with
1: I >@(pVa) — (Opvg)

2: rl2

3. (O (p\/Q))l>(Dp\/DQ)
4: (D Vvae)' > Op)!

5: (0 (qu))1>( q)'

6: (Op)' > (»)?

7: rl3

8: (Og)' > (9)*

9: rl4

10: (pVve)?=>(OpVa)
1: (pVve)? > (OpVa)

12: (pVg)* = (O Vaq)
then continues by splitting into two subtrees, namely

(p)?* > O Va)
(p)° > OV a) (@ = OV a)'
P'=@0C@Fve)  (@'=0FEve)  @'z20@ve))  (@'=0FVae)
and a second that is exactly the same except that the root is (¢)? > (O(p V ¢))'.

Observe now that the systems of inequations for the two leftmost branches of the subtree
above are both inconsistent, since, combining inequations, we obtain

(p)* > (@A Vvae) > Op)' = (p)°
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Similarly, the system of inequations for the rightmost branch is inconsistent, since we obtain

@*'=> @@V > O > ()"
The system of inequations for the remaining branch is consistent, however. Let us denote
each (p)! and (q)! by x; and y;, respectively, for i = 2,3,4, (Op)! and (Oq)* by 2} and v},
respectively, and (O(p V q))* by z. Then for this branch, we obtain the set of inequations
{Z>‘T/17Z>yi7x/12x3uy/12y47x2227y3227x422}
which can be satisfied over R by taking, e.g.,
$2:37$3:07$4:37y3:37y4:07$/1:17y£:17'z:2'

We obtain a K(A)-model 9 = (W, R, V) by identifying w; in W with each ¢ € N occurring on
the branch and including (w;, w;) in R whenever rij appears; that is, W = {w1, w2, w3, w4}

and R = {(wy,ws), (w1, ws), (wi,wy)}. We also use the assignment satisfying the set of
inequations to define (the other values are unimportant)

V(p7 ?,Ug) = V(p7 w4) = V(q,U)g) =3 and V(q,U)g) = V(p7 ?,Ug) = V(Q7w4) =0.
Then V(O(p V q),w;) =3 and V(Op Vv g, w1) =0, s0 V(O(pV q) — (Op Vv Oq),w;) = —3.

3.2. Soundness. Let T" be an LK(A)-tableau and let B be a branch of 7. We call a serial
K(A)-model M = (W, R, V) faithful to B if there is a map f: N — W (said to show that
M is faithful to B) such that if rij occurs on B, then Rf(i)f(j), and for every inequation

(1), ..., (pn)in > (1)1, ..., (¥m)?™ occurring on B,

V(901,f(i1)) o A Vien, fin)) > V(1 f(1) 4o 4V (¥m, f(Gm)-

We say that M is faithful to T if 91 is faithful to a branch B of T. Observe that in this
case, the map defined by e((p)’) = V(p,i) and e((Op)*) = V (O, i) satisfies the system of
inequations associated to B, and hence T is open.

The following lemma establishes the soundness of the rules of LK(A).

Lemma 3.3. Let 9 = (W, R, V') be a finite serial K(A)-model faithful to a branch B of an
LK(A)-tableau T. If a rule of LK(A) is applied to B, giving a tableau T' extending T', then
M is faithful to T".

Proof. Let f be a map showing that the finite serial K(A)-model 9t = (W, R, V) is faithful
to the branch B of the tableau 7. The cases of (0r), (> ( 0), (=»), =), (&p), (&),
(>V), and (Ap) follow easily. For (Vi) suppose that ()X, (¢ V ¥)" > (A)! appears on B,
and that we obtain an extension 7" of T' by two branches one branch B’ extending B
with ()X, () > (A)!, and another branch B” extending B with (I)¥, ()" > (A)!. Let
(D)% = ()., ()] and (A) = [()1, .., ()] and denote V(i f(k1)) + ... +

Vien, f(kn)) by V(L, f(k)) and V (i, f(1)) + ... + V(¥m, f(Im)) by V(A, f(1)). Since M
is faithful to B, we have V(T, f(k)) + V(¢ V ¥, f(z)) >V (A, f(1)). Hence
)

V(I f(k)) +max(V(p, f(2), V (¥, f(i)) > V(A, f(1)).

If max(V (g, f(2), V (¢, f(i))) = V(e, f(i)) then 9 is faithful to the branch B’, otherwise
9 is faithful to the branch B”. Hence 9 is faithful to 7”. The case of (> A) follows similarly.

For (Ow), suppose that ()X, (Op)! > (A)! and rij appear on B and we obtain an
extension 7" of T by a branch B’ which extends B with (¢)? > (Og)®. Since 9 is faithful
to B, we have Rf(i)f(j). But then V (¢, f(4)) > V (O, f(7)), so M is faithful to B and T".
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For (>0) suppose that (T')*% > (Cy)?, (A)! appears on B and we obtain an extension 7"
of T by a branch B’ that extends B with rij (j € N new) and ((p)* > (¢)?. Since O is
finite and serial, there exists v € W such that Rf(i)v and V(Ogp, f(i)) = V(p,v). Hence
the map f’ defined to coincide with f except that f’(j) = v together with the branch B’
show that 90t is faithful to 7".

Finally, for (ex), suppose that rik appears on B and we obtain an extension 7" of T' by
a branch B’ that extends B with rkj (j € N new). Since rik is in B, we have Rf (i) f (k).
Because 9 is serial, there exists v € W such that Rf(k)v. The map f’ defined to coincide
with f except that f’(j) = v shows that 90 is faithful to B’ and, hence, to T". ]

Proposition 3.4. If Frx(a) ¢, then Fka) ©-

Proof. Suppose that i (a) ¢. By Lemma 2.1, there exist a finite serial K(A)-model 9 =
(W,R,V) and wy € W such that 0 > V(¢,w;y). Let f: N — W be any function such that
f(1) =wy and f(2) = we, where Rwywsy. This function shows that 9t is faithful to the only
branch of the tableau consisting just of the root [| > [(¢)!] and covering node r12. Suppose
that by applying the decomposition rules to this tableau, we obtain a tableau 1. Applying
Lemma 3.3 inductively, 9 is faithful to T' by some branch B. But then the system of
inequations associated with B is consistent over R, and 7" is open. Hence /1 (a) - []

3.3. Completeness. We establish the completeness of LK(A) by showing that an open
branch of a tableau for a formula where the rules have been applied exhaustively generates
a K(A)-model where the formula is not valid. In order to avoid repetitions occurring when
a rule is applied more than once to a labelled inequation with the same conclusions (or with
a new label in the case of (>[)), we distinguish between active and inactive inequations
and use new variables to denote modal formulas that have already been decomposed. To
make this precise, we introduce the notation [CJ¢]| to denote a variable corresponding to the
modal L5-formula Oy, and define Var* = Var U {[O¢] : Op € Fm(LY)}. We let Fm(£5)*
denote the set of £5-formulas over Var*, noting that of course Fm(Ly) C Fm(L%)*. The
complezity of a labelled inequation (I')% > (A)! over Fm(LY)* is defined as the sum of the
complexities of the formula occurrences in I' and A.

We now consider a slight variant LK'(A) of LK(A), replacing the rules for OJ with the
following rules that decompose several occurrences of a labelled formula simultaneously:

T‘ijl

T1]s
(Fl)kl,nl(mjsﬁ)i > (A K ; 1
. (T'1)*t > ng(Op)', (Ar)™

km : i Im :
o)™ @) 0 (B ™ (b S () (A

J1 Op])? . . !
@ > (0] R
(p)> > ((D(ﬂ )’ (Fl)kl Dnl([é(ﬂ)i, (Al)h 7 € N new

(T m(T0g])" > (&)
[ (A (Lo > i ([R1)", (A)
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Closed and open LK'(A)-tableaux are defined as for LK(A), except that the system asso-
ciated to a branch of a tableau consists of all inequations on the branch that contain only
variables from {(q)’ : ¢ € Var*,i € N}. We call an LK'(A)-tableau for ¢ € Fm(LY) complete
if it is constructed as follows, making use of the notions of active and inactive inequations
of the tableau to control applications of the rules:

(1) Begin the tableau with the active labelled inequation [] > [(¢)!] and relation r12.

(2) If all active labelled inequations have complexity 0, then stop.

(3) Apply the rules for 0,&,—, A,V exhaustively to active labelled inequations, changing
the premise to inactive and the conclusions to active after each application.

(4) Fix 4 such that ((i)? occurs in an active labelled inequation, and apply (ex) to every
branch B containing ((Jx)* for some Oy in an active inequation to obtain relations rikp
for some new kp € N.

(5) For each ((Jv)" occurring on the right in an active labelled inequation, apply (>') to
the collection of all active labelled inequations (T'y)*¢>n; (Ce)?, (Ag)* (where (i) does
not occur in (A;)'%) on a branch, changing the premise to inactive and the conclusions
to active after each application.

(6) For each ((Ji)? occurring on the left in an active labelled inequation, apply (') to the
collection of all active labelled inequations (I'y)¥t, n; () > (A)' (where () does
not occur in (I';)X¢) and all relations rij, ..., rij; on a branch, changing the premises
to inactive and the conclusions to active after each application.

(7) Repeat from (2).

Observe that steps (3), (5), and (6) above decrease the multiset of complexities of
the active labelled inequations, according to the standard multiset well-ordering (see [10]).
Hence the procedure terminates with a complete LK'(A)-tableau T for any ¢ € Fm(LY).
Suppose now that we change each ([[Ji'])? to (0u)? in T. Replacing applications of the rules
(Op) and (>00') with appropriate repeated applications of the rules (Or) and (>0), we
obtain an LK(A)-tableau T” for ¢ such that each branch of 7" contains all the inequations
(modulo renaming of variables) occurring on the corresponding branch of 7. Hence we
obtain:

Lemma 3.5. If there exists a closed complete LK'(A)-tableau for ¢ € Fm(LY), then
FLi(a) -
Let T be an open complete LK'(A)-tableau for ¢ € Fm(LY) and let e be a map satisfying

the system of inequations associated to an open branch B of T'. We say that 9t = (W, R, V')
is the e-induced model of T by B if

o W = {w; :i € Nis a label occurring on B};
e Rwj;w; if and only if rij occurs on B;
e the valuation map V': Var* x W — [—r,r] is defined by

V(p,w;) = e((p)!) if (p)* occurs on B
Bt = 0 otherwise

where r = max{|e((p)*)| : (p)* occurs on B}.

Lemma 3.6. Let M = (W, R, V') be the e-induced model of an open complete LK'(A)-tableau
T by a branch B. Extend the map e by fizring e((¢)') = V(p,w;) for each ¢ € Fm(LF)* and
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w; € W, and denote e((01)") + ...+ e((@n)*) by e(T)X) for (T)% = [(¢1)*1, ..., (@n)*"].
Then e((I)¥) > e((A)Y) for each labelled inequation (I)X > (A) that appears on B.

Proof. We prove the claim by induction on the complexity of (I')¥ > (A)L. The base case
follows using the definition of 9t and the fact that e satisfies the system of inequations
associated to B. Moreover, the cases where (I')¥>(A)! appears as a premise of an application
of a rule for 0, &, or — follow directly us1ng the induction hypothesis.

Suppose that the inequation is (I") (@ V)is (Al and (I)K, () > (A)! appears on
B. (The case where (I')¥, (1))’ > (A)! appears on B is symmetrical.) By the induction

hypothesis, e((I")¥) +e((p)")>e((A)). Since e((¢V1))?) = max(e((¢)?), e((1)")) we obtain
the desired inequality. The case when the inequation is (F)kl>(cp/\1/1)i, (A" follows similarly.

Suppose that the inequation is (I)¥ > (o V )7, (AN and (D)X > (@), (A)Y and (T)k >
(), (A’ )¥ appear on B. The desired inequality follows by applying the induction hypothesis
to these two inequations and noticing that e((cp vV h)) = max(e(()),e((x)")). The case
when the inequation is (I')¥’, (¢ A 1)" > (A)! follows similarly.

Suppose that the inequation is (I')¥, n(0p)" > (A)! and (I")¥, n([Oe]) > (A)! occurs
on B. Since 9 is finite and serial, there is a j such that rij occurs on B and V (O, w;) =
V(p,w;). But then also (¢)? > ([O¢])* occurs on B. By the induction hypothesis twice,
e(TX) +ne(([Oe]))>e((A)) and e((p)?) > e(([Oe])?), and the desired inequality follows
since also e((Oy)") =V (Op, w;) = V(p,w;j) = e((p)?).

Finally, suppose that the inequation is (I')% > n(dp)?, (A")Y and (D)X > n([Oe])?, (AN
and ([Op])? > (¢)? appear on B together with the relation 7ij. By the induction hypothesis
twice, e((F)k)Dne(([Dgﬂ) ) +e((ANY) and e(([Oe])?) > e((¢)?), and the desired inequality
follows since also e((¢)?) = V(p,w;) > V(Op,w;) = e((Op)"). ]

Theorem 3.7. The following are equivalent for any ¢ € Fm(ﬁ%):
(1) There exists a closed complete LK'(A)-tableau for .

(2) Frk(a) »-

(3) Fxa ¢

Proof. (1)=-(2) = (3) is just the combination of Lemma 3.5 and Proposition 3.4. We prove
(3)= (1) by contraposition. If (1) fails, then there is an open complete LK'(A)-tableau
T beginning with [| > [(¢)!], r12. Let e be a map satisfying the system of inequations
associated to a branch B of T and consider the e-induced model 9 = (W, R, V') of T by B.
By Lemma 3.6, we obtain 0 > e((¢)!) = V(p, w). Hence K (A) - ]

Let us remark here that there exist significant similarities between LK(A) and the
tableau calculus given in [23] for the fuzzy description logic “Lukasiewicz fuzzy ALC”. Both
calculi reduce the validity of a formula to the satisfiability of linear programming problems,
using labels to record values of formulas at different worlds. Superficial differences arise
as a result of the restriction of values for Lukasiewicz fuzzy ALC to the real unit interval
[0, 1] and the use of several modal operators (corresponding to roles in the description logic).
More significantly, roles in Lukasiewicz fuzzy ALC are interpreted by fuzzy rather than crisp
relations and appear also in inequations, whereas LK(A) proceeds by directly generating a
crisp frame suitable for constructing a potential countermodel.
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3.4. Complexity. It follows directly from the completeness proof above that checking the
K(A)-validity of an ﬁ%—formula  is decidable. We simply apply the procedure for building
a complete LK'(A)-tableau for ¢ to generate finitely many linear programming problems
which can then be checked for satisfiability. Considering this procedure in more detail, we
obtain an upper bound for the complexity of checking K(A)-validity.

Theorem 3.8. The problem of checking if ¢ € Fm(LY) is K(A)-valid is in CONEXPTIME.

Proof. By Theorem 3.7, we may consider a complete LK’(A)-tableau T for an ﬁ%—formula
¢ obtained by following steps (1)-(7) in the procedure above. We may also assume that no
labelled inequation appears twice on the same branch of 7. Suppose that ¢ has complexity
n. A new label j is introduced by applying the rule (>1') to a labelled inequation (I")X >
(Ov)?, (A)!, and by step (4), producing a new labelled inequation ([(0y])? > (¢)/, where
[y is a subformula of ¢, and ¢ has smaller modal depth than [Ji. Note that the number
of subformulas [y of ¢ is bounded by n; also the modal depth of ¢ is bounded by n. Hence
the number of labels appearing on a branch of 7" is at most exponential in n. Observe next
that the complexity of any labelled inequation that occurs in 1" is bounded by n, and that
there are at most n new variables of the form [[J¢)] appearing in T'. Hence the number of
different labelled inequations that can appear in 7', and so also the length of any branch of
T, is at most exponential in n.

To show that ¢ is not K(A)-valid, we choose a branch B of T non-deterministically,
noting that (binary) branching occurs only when applying the rules V and A. By the above
reasoning, the length of B and the complexity of the labelled inequations appearing on B are
at most exponential in n. The result then follows from the fact that the linear programming
problem is in P [22]. []

It is no surprise that the upper bound provided here for checking K(A)-validity matches
the known upper bound for checking validity in fuzzy description logics based on infinite-
valued Lukasiewicz logic (see [23]) and indeed also the Lukasiewicz modal logic described in
Section 2. In all these cases, unpacking the semantics leads to a non-deterministic guessing of
linear programming problems of exponential size in the complexity of the original formula.
Validity in modal or description logics based on finite Lukasiewicz logics is known to be
PSPACE-complete [4], and the same holds for many-valued modal logics based on Gddel
logics [6]; however, these arguments do not seem to generalize to the current setting.

4. THE MODAL-MULTIPLICATIVE FRAGMENT

In this section, we provide an axiom system (without infinitary rules) and analytic sequent
calculus for the modal-multiplicative fragment of K(A), and in doing so, take a first step
towards obtaining such systems for the full logic.

4.1. An Axiom System. For convenience (in particular, to reduce the number of cases in
proofs), we define the modal-multiplicative fragment here over a language £Em consisting
of the binary connective — and unary connective [J. To define further connectives, we fix
po € Var and let

0:=pyp—>po, —p:=¢—0, @&ip:=-¢p—=1, and Op:=-T—.
We also define O := 0 and (n + 1) := & (nyp) for each n € N.
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(=)= (¥ —=x) = (¢ —=X)

)
C) (p=W—=x)—= W= (p—x)
I e—=e

A) ((p—=) =) —op

(K)  O(p =) = (Op — Oy)

D,) O(ny) — n0e (n>2)

— n
® QZZ) ¥ (mp) Diip (nec) 7(’0 (cony,) (n>2)

Figure 3: The axiom system K(Ay,)

Our axiom system K(A,,) for the modal-multiplicative fragment of K(A) is presented
in Figure 3. For a formula ¢ € Fm(/LEm), we write A,y ¢ if there exists a K(An)-
derivation of ¢, defined as usual as a finite sequence of EEm—formulas that ends with ¢ and
is constructed inductively using the axioms and rules of K(Ay,).

Establishing soundness for this system is straightforward. It is easily checked that the
axioms (B), (C), (I), (A), and (K) are valid in all K(A)-models. For the less standard
axioms (D,,) (n > 2), it suffices to consider a K(A)-model MM = (W, R, V) and = € W, and
observe that for all ¢ € Fm(L7 ),

V({»(ne),z) = Ag{V(ne,y) : Ry}
= Ar{nV(e,y) : Rey}
= nAe{V(p,y) : Rey}
= V(nOyp,x).
It is clear that (mp) and (nec) preserve validity in K(A)-models. For (con,) (n > 2), we just

note that if V(np,x) > 0 for a K(A)-model 9 = (W, R, V) and x € W, then V(p,x) > 0.
Hence a simple induction on the length of a K(A,,)-derivation gives the following result.

Proposition 4.1. Let ¢ € Fm(ﬁ%m). If Fr(Aw) ¥ then Fx(a) ¢-

The proof of the converse direction is much harder. Before arriving finally at this result in
Theorem 4.12, we make a detour via a sequent calculus and exploit the completeness result
for our labelled tableau calculus provided by Theorem 3.7.

4.2. A Sequent Calculus. For the purposes of this paper, a sequent is an ordered pair

of finite multisets of £Em—f0rmulas I" and A, written I' = A. A sequent rule is a set of

instances, each consisting of a finite set of sequents called premises and a sequent called the

conclusion. Such rules are typically written schematically, using ,, x and T', A TI, % to

denote arbitrary formulas and finite multisets of formulas, respectively. We also often write

I', A to denote the multiset union TWA, nl for T', ..., T’ (n times), and OT for [dy : ¢ € T.
We make use of a formula translation (assuming ¢1& ... &, = 0 for n = 0),

I(‘le--ﬂpn = ¢17"'7¢m) = ((101&&@71) — (¢1&&¢m)a
and say that a sequent I' = A is K(A)-valid, written =g a) I' = A, if gy Z(T = A).
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Fe=A Il=¢pX
A A D) TIoua (U
I'=sA II=X% nl' = nA
sy A MY T=Aa S0 (59
Lp=e A D=1, A
F,(p—)l/J:>A(_>:>) I’:><,0—>1/1,A(:>_>)
I' = nly] (@)
Or = n[0p] ~ " (n>0)
Figure 4: The sequent calculus GK(Ay,)

A sequent calculus GL consists of a set of sequent rules, and a GL-derivation of a sequent
S from a set of sequents Y is a finite tree of sequents with root S such that each node is
either (i) a leaf node and in Y, or (ii) together with its parent nodes forms an instance
of a rule of GL. In this case, we write Y Fqr, S or just Fqr, S if Y = (. A sequent rule
is GL-derivable if there is a GL-derivation of the conclusion of any instance of the rule
from its premises; GL-admissible if whenever the premises of an instance of the rule are
GL-derivable, the conclusion is GL-derivable; and GL-invertible if whenever the conclusion
of an instance of the rule is GL-derivable, the premises are GL-derivable.

A sequent calculus GK(Ay,) for the modal-multiplicative fragment of K(A), an extension
of a calculus for the multiplicative fragment of Abelian logic given in [29], is presented in
Figure 4. Although only rules for — and [0 appear in this system, the following rules for
other connectives are GK(A,,)-derivable:

Lo = A I'= e, A

T oty = A &) EETN S
= p A e=A
L= A (==) I'= —p, A (=-)
I'=A = I'= A =
F,O:>A(:>) F:>0,A(2>)

Example 4.2. Below we provide a simple example of a GK(A,,)-derivation, making use of
the derived rules for & given above.

=07 o
plo = ¢, (O
O(p&ep) = O, Oy &)
O(pdep) = D&l
= D(p&p) = (Op&lyp)
Sequents of the form = O(ny) — nOy can be proved similarly using the rule ([3,,).

(==)

It is straightforward to establish an equivalence between derivability of a sequent in
GK(A,,) and derivability of its formula interpretation in the axiom system K(Ay,).

Proposition 4.3. Faga,,) [' = A if and only if Fx(a,,) Z(T' = A).

m
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Proof. 1t suffices for the left-to-right direction to show that for any rule of GK(A,,) with
premises Sy, ...,Sp, and conclusion S, whenever b4,y Z(S;) for each i € {1,...,m},
also Fy(a,,) Z(S). For example, consider the rule ((J,,) and assume that Fga) Z(I' = n[y]).
Suppose that T' = [¢)1, ..., 1,] and let ¢ = 1 & . . . &y,. We continue the K(A,, )-derivation
of Z(T' = n[yp]) = ¢ — nep to obtain a K(Ay,)-derivation of ¢ — ne:

1. ¥ —=nep

2. O — nyp) (nec)

3. O — nyp) — (Oy — Onep) (K)

4. [ — One (mp) with 2,3
5. Onp — nOp (Dy)

6. (Ov — Onp) = (One — nOp) = (Ov — nOp))  (B)

7. (One — nOp) — (¢ — nOy) (mp) with 4,6
8. Oy — nOyp (mp) with 5,7.

(Oyr & ... &OYy,) — Oy is derivable using (B), (C), (I), and (K), so, using (B) and (mp),
we obtain a K(A,)-derivation of Z(OI' = n[Oy]) = (OY1& . .. &Oy,) — nOep.

For the right-to-left direction, it is easy to show that every axiom of K(Ay,) is GK(An)-
derivable; see, e.g., Example 4.2 for GK(A,,)-derivations of instances of (D,,). Also, the rules
of K(Ay,) are GK(Ay,)-derivable. For example, for (con,), starting with = ny, we apply
(cut) with the GK(Ay, )-derivable sequent ng = n[p] to obtain = n[p] and then, applying
(SCpn), also = . Hence, if Fi(a,) Z(I' = A), then Fgg(a,,)= Z(I' = A) and, applying
(cut) with the GK(Ay)- derivable sequent I, Z(I' = A) = A, also Fgka,,) I' = A. ]

We now consider a more complicated family of rules, indexed by & € N\{0} and n € N,
that will be very useful in subsequent cut-elimination and completeness proofs:
A, OC = ey, ..., 0o, A kun where kI = TowW T W...WT,.

Critically for our later considerations, (O ;) is GK(Ay, )-derivable for all k € N\{0}, n € N
(for k = 1, omitting the application of (SCy)):

Ly = ko] )
skl =T
Ty = 00 = kO] :
Oro= ™) OT .. Wi, = &0, ke
0 1 n ®1l, ) Pn (MIX)

D(Fo W w...w Pn) = k[D(pl], .. ,k[D(pn]
U = Uy, ..., Uy,
AJON = Oeq, ..., Opp, A

We devote the remainder of this subsection to showing that the calculus GK(A,,) admits
cut-elimination. That is, we provide an algorithm for constructively eliminating applications

of the rule (cuT) from GK(A,,)-derivations. Observe first that the “cancellation” rule
Lo=vA

s A

is both GK(Ay,)-derivable and can be used, with (MIX), to derive (cUT):

(D) (sci)

(MIX)

(CAN)
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7= D) o= p A N Fe=A II=¢X (1)
o= ) TopoeA (ouT) LiLo=e%A o
r=A Nil= X A

Hence, to prove cut-elimination, it will be enough to show constructively that (CAN) is
admissible in GK(A,,) without (cur).

We begin by showing that every cut-free GK(A,)-derivation can be transformed into a
derivation in a restricted calculus GK(Ay,)" consisting only of the rules (ID), (—=), (=—),
and (Oy ) (k € N\{0}, n € N).

Lemma 4.4. The rules (—=-) and (=—) are GK(Ay)"-invertible.

Proof. To show that (—=-) is GK(Ay,)"-invertible, we prove, more generally, that Fqg(a,,)
I'yml[p — ¥] = A implies Fgg(a,,)r I's; my = mep, A for all m € N, proceeding by induction
on the height of a GK(Ay,)"-derivation of I',m[¢ — 9] = A. For the base case, A =
I'wm[p — 9] and it suffices to observe that Fqk(a,,)r I's mi = me, m[p — ¢],T. For the
inductive step, we observe that when the last rule applied is (—=) or (=—), the claim
follows immediately by applying the induction hypothesis and, where necessary, the relevant
rule. If the last rule applied is (O,;), then mfp — 9] must occur also on the right of the
sequent and the claim follows by first applying the rule (O ,) and then (=—) m times.
The proof that (=—) is GK(Ay,) -invertible is very similar. []

Lemma 4.5. The rules (MiX) and (SC,,) are GK(Ay,)"-admissible.

Proof. To show the GK(A,)"-admissibility of (MIX), we prove that
'_GK(Am)r I'= A and '_GK(Am)r I=3% = l_GK(Am)r rI", sIl = s, rA for all r,s € N,

proceeding by induction on the sum of the heights of GK(Ay,)"-derivations d; and ds of
I'= A and II = X, respectively.

For the base case, if d; and do have height 0, then I' = A and II = X are instances of
(ip), ie., '= A and I = ¥. So rT'W sIl = 7AW sX and Fak(a,,) 7T, sl = sX,7A by (D).
If the last application of a rule in d; or dy is (—=) or (=—), then the result follows easily
by an application of the induction hypothesis and further applications of the rule.

Suppose now that d; ends with

I'o= I'i= k‘[(pl] o Iy = k‘[(pn] (D )
Q, 00 = Oy, ..., Opp, P where KTV = ToW Ty ... WL,
If dy has height 0, then IT = ¥. An application of the induction hypothesis to the GK (A, )*-
derivation of the premise I'y = together with a GK(A, ) -derivation of the empty sequent
= of height 0 yields Fqg(a,,)r "o =. It follows then that the sequent rQ,r0O0, sI1 =
sIL O, ..., rOpy,, rQ is GK(Ap,)"-derivable using an application of the rule (g ;). The
case where d; has height 0 and dy ends with (O ,,) is symmetrical.
If dy ends with
0,0 = Oy, ..., 0tm, 0 b
then we obtain the required GK(Ay,)"-derivation
rilo, skllg = {II = kl[pilbieq,..ny  {FIL; = Kl[Y5]h<j<m
rQ, sO,rO, sOI = rOey, ..., 70y, sOy, . .., sO,, 7, sO
where the premises are all GK(A,,)"-derivable using the induction hypothesis.

where [II' = Iy W Il W... WII,,,

( kl,rn-‘,—sm)
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We establish the GK(A,, ) -admissibility of (SC,,) by proving that
l_GK(Am)r TLP = TlA — l_GK(Am)r F = A,

proceeding by induction on the sum of the complexities of the formulas in I'; A. For the
base case, if nI' = nA (in particular if I' and A contain only variables), then I' = A and
FaK(Am)r [ = A by (D). If I' contains a formula ¢ — v, then by the invertibility of the rule
(—=) established in Lemma 4.4, Fag(a, ) (I’ = [¢ — ¥]),n = np,nA. The induction
hypothesis and an application of (—=>) gives Fqi(a,,)» I' = A. The case where A contains
a formula ¢ — ¢ is symmetrical. In the final case, the GK(A,)"-derivation of nI" = nA
must end with an application of (O ;) where I' = II'w [O0X] and A = ITw [0y, ..., Oyl
Hence Fak(a,)r I' = A using (Ogn,) and the GK(Ay,)"-admissibility of (MIx). []

We now have all the necessary tools to prove the promised cut-elimination theorem.
Theorem 4.6. GK(A,,) admits cut-elimination.

Proof. To establish cut-elimination for GK(A,,), it suffices to prove that an uppermost
application of (cUT) in a GK(A,)-derivation can be eliminated; that is, we show that cut-
free GK(A,)-derivations of the premises of an instance of (CUT) can be transformed into a
cut-free GK(Ay,)-derivation of the conclusion. Observe first that the rule (0,,) is GK(Ap,)"-
derivable using (Ok,,) with k =n, 1 = ... = o, = ¢, and I'y = ... =T, = I". Hence,
the proof of Lemma 4.5 shows that any cut-free GK(Ay,)-derivation can be transformed
algorithmically into a GK(Ay, ) -derivation. We prove (constructively) that

I_GK(Am)f Fp=¢p,A = |_GK(Am)r I'= A. (%)

Suppose then that there are cut-free GK(Ay,)-derivations of the premises I', o = A and
IT = ¢, % of an uppermost application of (cuT). By (MIX), we obtain a cut-free GK(Ay,)-
derivation of I',II, ¢ = ¢, ¥, A and hence a GK(A,,)"'-derivation of this sequent. By (%),
we obtain a GK(A,)"-derivation of I';)IT = X, A, which also gives the desired cut-free
GK(A)-derivation.

We prove (*) by induction on the lexicographically ordered pair consisting of the modal
depth of ¢ and the sum of the complexities of the formulas in T, ¢ = ¢, A. If TW[p] = [p]WA,
then I' = A and I' = A is derivable using (ID). If ¢ has the form ¥ — x, then we use
the GK(Ay) -invertibility of (—=-) and (=—) and apply the induction hypothesis twice.
The cases where I' or A includes a formula ¢ — x are very similar. Lastly, suppose that
I', o = ¢, A contains only variables and box formulas. Then there is a GK(A,,)-derivation
of the sequent ending with an application of (O ). The case where ¢ is a variable is trivial,
so let us just consider the case where ¢ = [y and the derivation ends with an application
of (Ok,,). The case where ¢ occurs in the context appearing on both sides of the conclusion
follows immediately, so suppose that the derivation ends with

Ho, kolx] = i, ki[x] = klx] {1, kilx] = kil }es (i)
>, 01 Oy = Oy, Oy, - ..., iy, & kn

where kIl =l wWIl; W... W, and k = kg + k1 + ... + k,. By the induction hypothesis,
Fak(Am)r T = (k= k1) [x]-
By Lemma 4.5 (the GK(Ay,)"-admissibility of (MIX)), we have GK(Ay,)"-derivations of
kolly, (k — k1), (k — k1)ko[x] = (k — k1)ko[X]
k:il'll, (k’ — k’l)Hi, (k’ — k’l)k’z[x] = (k‘ — k‘l)k‘l X], (k‘ — k‘l)k‘[ﬂ)z] for ¢ c {2, e ,n}.
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So, by the induction hypothesis, we have GK(A,,)"-derivations of
kolly, (k — k1)Ig =
Ely, (k — k)IL = (kK — ky)k[y;]) for i€ {2,...,n}.
Now by an application of (Og_g,)kn—1), we have a GK(Ay,)"-derivation ending with
kolly, (k — k1)Ily =  {kiIly, (k — k)IL; = (kK — k1) k] }y
>, 00 = Uiy, ..., by, &
where (k — k)kIl = (ko + ko + ... + kn) oW I ... WIL,). []

4.3. Completeness. In this section we establish the completeness of both the axiom system
K(Ay,) and the sequent calculus GK(Ay,) for the modal-multiplicative fragment of K(A).
The crucial ingredient of our proof will be the fact that an LK'(A)-tableau for an £Em—
formula always consists of just one branch, and hence a single inconsistent system of linear
inequations can be associated with each valid £ -formula.

We begin by proving two lemmas for K(A)-valid sequents of a certain form, recalling
that sequents contain only EEm—formulas by definition.

Lemma 4.7. Let T',11 = X, A be a K(A)-valid sequent such that no variable occurs in both
FWA and TWX. Then T' = A and 11 = X are both K(A)-valid.

Proof. Suppose contrapositively that [Fxa) I' = A. Then there exists a K(A)-model
M = (W,R,V) and z € W such that V(Z(I' = A),z) < 0. Since ' & A and II ¥ 3 have
disjoint sets of variables, we may assume without loss of generality that V(p,y) = 0 for all
p € Var occurring in II W ¥ and y € W. A simple induction yields also that V(p,y) = 0
for all ¢ € W X and y € W. But then V(Z(T, 11 = X, A),x) < 0. So g [T = 5, A
The case where [#K( A) II = ¥ follows by symmetry. L]

Lemma 4.8. Let O, 11 = X, 0A be a K(A)-valid sequent such that 11 and X contain only
variables. Then I1 =¥ and OT = OA is K(A)-valid.

Proof. Suppose that [=ga) O, I = 3,0A. It suffices to show that II = %, since then
clearly also =k (a) OI' = OA. Suppose for a contradiction that IT # . Without loss of
generality, some p € Var occurs strictly more times in IT than 3. Consider a K(A)-model
M = ({z},0,V) with one irreflexive world z satisfying V(p,z) = 1 and V(g,z) = 0 for
all ¢ € Var\ {p}. Then V(Z(OT',II = %,0A),z) < 0 and so fxa) O I = 38,04, a
contradiction. L]

To deal with K(A)-valid sequents in general, we use the fact that for such a sequent,
there must exist a corresponding closed complete LK'(A)-tableau with one branch and an
associated inconsistent set of inequations. We use this set of inequations to show that the
rule (O ,,) for suitable k,m can be applied backwards to the sequent to obtain K(A)-valid
sequents containing formulas of strictly smaller modal depth. To this end, it will be helpful
to extend some of the notions for the labelled tableau calculus LK'(A) to sequents. We
define a complete LK'(A)-tableau for a sequent I' = A to be a tableau beginning with
the active inequation (I')! > (A)! and relation 712, constructed according to steps (2)-(7).
Consulting the proof of Theorem 3.7, we obtain the following result.

Corollary 4.9. There exists a closed complete LK'(A)-tableau for a sequent T' = A if and
only if I' = A is K(A)-valid.
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To argue about the inconsistency of a system of inequations associated to a tableau, we
recall some basic notions from linear programming. Let S be a system of inequations of the
form I; = (fi(z) > ¢i;(z)) (1 € {1,...,n}) and J; = (h;j(z) > k;(Z)) (j € {1,...,m}) where
each f;,9i, hj, k; is a positive linear sum of variables in Z. Then S is inconsistent over R if
and only if there exists an inequation given by a linear combination of these inequations

Ls = 3y Aili+ 3250 1y
where A1,...,\, € N (not all zero) and pq, ...,y € N such that
MA+ . A Afot+uhi+ .o+ by, = Mg+ ..o+ Aagn + 1kt + -+ k.
We say that Lg is inconsistent and that each inequation f;(Z) > ¢;(Z) or h;(Z) > k;(Z) is
used A\; or p; times, respectively, in Lg.
Given a labelled inequation I = (I'1)¥t > (A7) let I® = (T2)%2 > (A2)!2 be the inequa-
tion obtained by applying the rules for — in LK’(A) to I exhaustively. By further replacing

each boxed formula Oy with [(Jg], we obtain the reduced form It of I, saying that I is in
reduced form if I = I™. We now have all the required tools to prove our main lemma.

Lemma 4.10. Let O = iy, ...,00, be a K(A)-valid sequent. Then there exist k €
N\{0} and multisets of EEm -formulas T, 'y, ..., Ty, such that

(i) kL =TowI1W...wly,

(ii) To = and T'; = k[ty;] forie {1,...,m} are all K(A)-valid.
Proof. Let T' = [¢1,...,pn]. By assumption, Fga) D1, ..., O¢n = Oy, ..., 0Oy, and,
by Corollary 4.9, we obtain a complete closed tableau T in LK’(A) that begins with

(O, (Opn)t > (O, .. (D)t and 12

This tableau will contain the inequation

I = ([OpD - ([BenD > ([T - (B!

and for new labels y1, ..., ym € N, the inequations

L= (O > @)™ o I = ([Ovw])' 2 m)"m.
Let us fix yg = 2. Then T contains for each i € {1,...,n} and j € {0,...,m}, an inequation
Lij = (0)% = ([Oepi])
Consider now the set of inequations associated to T
S={ju{If:1<j<mpu{lfl:1<i<n, 0<j<mpus,

noting that the inequations in S’ are obtained by applying rules of LK'(A) to inequations
in {I]E 1 <j<m}u {Ig :1<i<n,0<j<m} Since T is closed, S is inconsistent
over R. Hence there is an inconsistent linear combination Lg of the inequations in S. The
following observations can be confirmed by simple inductions on the height of 7"

(i) The (reduced form) inequation I is the only strict inequation occurring in S, and
hence must be used k times in Lg for some k € N\ {0}.

(ii) For each j € {1,...,m}, ([O;])! occurs in S only in I and in the reduced form IJR

of I;; hence, by (i), I]R must also be used k times in Lg.
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(iii) For each i € {1,...,n}, ([Op;])* occurs in S only in I and in the reduced forms IZ%-
of I; ; for j € {0,...,m}; hence, given that IZ% is used in the linear combination \; ;
times, we obtain A\; g + Aj1 + ...+ Ai;n = k; in particular, not all \; ; are zero.

The inconsistent linear combination of the inequations in S is therefore
Ls = KL+ Y0 kI 4+ 300 Y g Xl + L.
We define multisets of formulas
I = Aijleil,-oo, Anjlen] for j€{0,...,m}
A = E[[Oe1l],... k[[Oenl], k[[Or]] - - o, B[Ot 1]
Note that, as required, kI' = T'gw 'y W... W I,. Consider now the inequation

J = kI+ Z;nzl k"Ij + E?:l Z;nzo /\z‘,jfi,j
- (Fo)yo’ (Fl)yl’ e (Fm)ym’ (A)l > (A)lv k[(¢1)y1]’ R k[(¢m)y7n]'

Then Lg = J® 4+ Lg and the set of inequations S* = {J®} U S’ is inconsistent over R.

Recall that each (reduced form) inequation in S’ is obtained by applying rules of LK'(A)
to the inequations {IJE 1< j<m}u {Ig :1<i<n,0<j<m}. But following the
procedure for building a complete LK’(A)-tableau, the inequations in S” are obtained by
first applying the rules (Ov') and (>0'). Hence these inequations in S" and J# are also
obtained by first applying the rules (Ov') and (>0') to J¥ and then continuing as before.

Now for each j € {0,...,m}, let Var; C Var be a countably infinite set such that
Varg N Vary N...N Var, = 0, and let hj: Var — Var; be a bijective map that extends in
the obvious way to all formulas and multisets of formulas. Consider the inequation

J" = (ho(To))', (M (T1))'s -y (h (D))t (A) > (AL [P (1)), - [T ()]
An easy induction on the height of a tableau shows that applying the rules of LK'(A) to J’

and relation 712 also produces a set of inequations that is inconsistent over R. But then by
Corollary 4.9,

Fr@) ho(To)s hi(T1), - s b (D), A = A k[ha (1)), - - o E[hun (¥m)]-
Applying Lemma 4.7 repeatedly, we obtain

':K(A) ho(ro) = and ):K(A) h,(FZ) = k[hl(”tbz)] fori e {1, R ,m},

and hence, renaming variables,
):K(A) I'y = and ':K(A) Iy = k[l/)l] for i € {1, e ,m}

as required. []

Proposition 4.11. Let I' = A be a K(A)-valid sequent. Then Fgka,,) I' = A.

n

Proof. We prove the claim by induction on the lexicographically ordered pair consisting of
the modal depth of Z(I" = A) and the sum of the complexities of the formulas in I' g A.
For the base case, suppose that |=x(a) I' = A and that both I' and A contain only
variables. Then, by Lemma 4.8, we obtain I' = A. Hence, by (ID), we get Fakam I = A,
For the inductive step, suppose first that =) [, — ¢ = A. Then also ks
I';¢ = ¢,A. So by the induction hypothesis, Fqg(a,,) I';¥ = ¢, A. Hence, by (—==), we
get Fak(am) Iy — ¥ = A. The case where ¢ — 1) occurs on the right is very similar.
Now suppose that l:K(A) ar, 11 = X, 0y, ..., 0¢, where II and ¥ contain only
variables. By Lemma 4.8, we obtain II = X and gy O = Oy, ..., 0¢n. By (D),
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we get Fak(a,,) [I = X. Moreover, by Lemma 4.10, there exist & € N\ {0} and multisets of
EEm—formulas I'o,I'y,..., T, such that

(i) kKD=TguwlMw...wl,

(ii) ':K(A) I'p= and ):K(A) I's = k[¢z] for i € {1, e ,m}.
But then by the induction hypothesis also

(iil) Fok(am) Fo = and Fgka,) i = k] fori e {1,...,m}.
Hence, using the GK (A, )-derivable rule (Og,,), we obtain Fag(a,,) O = O, ..., Oy,
Finally, using (MI1X), we obtain Fqg(a,,) O, [T = X, 0¢, ..., 0y, as required. ]

Our main theorem now follows as a direct combination of Propositions 4.1, 4.3, and 4.11.

Theorem 4.12. The following are equivalent for any p € Fm(/LEm):

(1) Fka) ¢-
(2) FK(Am) P
(3) Fak(Am) = -

Let us remark finally that, since any LK’(A)-tableau for an EEm-formula has just one
branch, we obtain (consulting the proof of Theorem 3.8) a smaller upper bound for the
complexity of checking K(A)-validity in this fragment.

Theorem 4.13. The problem of checking if ¢ € Fm(ﬁgm) is K(A)-valid is in EXPTIME.

5. CONCLUDING REMARKS

This paper takes a significant step towards a proof-theoretic account of continuous modal
logics: many-valued modal logics with connectives interpreted locally by continuous func-
tions over sets of real numbers. We have introduced here a minimal modal extension K(A) of
Abelian logic (see [31, 9, 29]), where propositional connectives are interpreted using lattice-
ordered group operations over the real numbers, and shown that the modal Lukasiewicz
logic K(L) studied in [21] is a fragment of this logic with an additional constant. We have
provided a labelled tableau calculus for K(A) and established a CONEXPTIME upper
bound for checking validity. More significantly, for the modal-multiplicative fragment of
K(A), we have obtained both a sequent calculus that admits cut-elimination and an ax-
iomatization without infinitary rules. Notably, this latter result was established using the
completeness of the labelled tableau calculus to derive a corresponding proof in the sequent
calculus. The more standard algebraic approach to proving completeness of many-valued
modal logics, employed, e.g., for finite-valued Lukasiewicz modal logics in [21], proceeds by
constructing a canonical model as the set of maximal filters of the Lindenbaum-Tarski al-
gebra of the logic. For finite-valued Lukasiewicz modal logics, completeness is proved using
the fact that the appropriate reduct of this algebra is semi-simple, which is not applicable
in the infinite-valued case or for the modal-multiplicative fragment of K(A).

Clearly, there are many open questions still to be addressed. The most pressing issue
is to find an axiomatization and algebraic semantics for the full logic K(A). We conjecture
that such an axiomatization can be obtained by extending the axiom system HA for Abelian
logic with the axiom schema (K), (D;,) (n > 2) and rules (mp), (nec) from Figure 3, and the
axiom schema (Op AOy) — O(p Av). Tt can be shown using methods of abstract algebraic
logic that this axiom system is sound and complete with respect to a corresponding variety
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of algebras with a lattice-ordered abelian group reduct; the difficulty of course is to prove
that the axiomatization is complete with respect to the frame semantics of K(A), perhaps
by extending the proof for the modal-multiplicative fragment (using the labelled tableau
calculus and a Gentzen-style calculus), or via an alternative representation of the algebras.
Such a proof would provide the basis for an axiomatization and algebraic semantics for K(L),
and, more generally, a starting point for a Jénsson-Tarski-style account of the relationship
between relational and algebraic semantics for these logics. Note that we can already develop
such a relationship for the modal-multiplicative fragment axiomatized in this paper, but the
algebras corresponding to the axiom system K(Ay,) will not form a variety.

We have focussed in this work only on the minimal modal extension of Abelian logic.
However, adapting the Kripke semantics and labelled tableau calculi to other (e.g., reflexive,
symmetric, transitive) classes of frames is a straightforward exercise. More challenging is
the problem of adapting the completeness proofs for the modal-multiplicative fragment to
suitably extended axiom systems and sequent calculi. For the reflexive case, completeness
proofs, similar to those given here, can be obtained for the extension of the axiom system
K(A,,) with the axiom schema Oy — ¢ and the sequent calculus GK(A,,) with the rule

Ie=A
IOp=A

However, a general approach for tackling different classes of frames is still lacking.

Finally, it remains to determine whether the upper bounds given here for the complexity
of checking K(A)-validity are optimal. Let us just note that it makes sense to first investigate
the EXPTIME upper bound for the modal-multiplicative fragment, before considering the
CONEXPTIME upper bound for the full logic K(A) and indeed also K(L).
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