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ABSTRACT. For a regular cardinal s, a formula of the modal p-calculus is k-continuous in
a variable z if, on every model, its interpretation as a unary function of x is monotone and
preserves unions of k-directed sets. We define the fragment Cx, (z) of the modal p-calculus
and prove that all the formulas in this fragment are N;-continuous. For each formula
¢(x) of the modal p-calculus, we construct a formula i (z) € Cx, (z) such that ¢(z) is
k~continuous, for some k, if and only if ¢(z) is equivalent to 1(x). Consequently, we prove
that (i) the problem whether a formula is k-continuous for some x is decidable, (ii) up
to equivalence, there are only two fragments determined by continuity at some regular
cardinal: the fragment Cx,(x) studied by Fontaine and the fragment Cy, (). We apply our
considerations to the problem of characterizing closure ordinals of formulas of the modal
p-calculus. An ordinal « is the closure ordinal of a formula ¢(x) if its interpretation on
every model converges to its least fixed-point in at most « steps and if there is a model
where the convergence occurs exactly in « steps. We prove that w1, the least uncountable
ordinal, is such a closure ordinal. Moreover, we prove that closure ordinals are closed under
ordinal sum. Thus, any formal expression built from 0, 1, w,w; by using the binary operator
symbol + gives rise to a closure ordinal.

1. INTRODUCTION

The propositional modal u-calculus [21, 27] is a well established logic in theoretical computer
science, mainly due to its convenient properties for the verification of computational systems.
It includes as fragments many other computational logics, PDL, CTL, CTL*, its expressive
power is therefore highly appreciated. Also, being capable to express all the bisimulation
invariant properties of transition systems that are definable in monadic second order logic,
the modal p-calculus can itself be considered as a robust fragment of an already very
expressive logic [17]. Despite its strong expressive power, this logic is still considered as a
tractable one. Its model checking problem, known to be in the class UP N co-UP [20], has
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recently been proved to be quasi-polynomial and fixed-parameter tractable [10]. Moreover,
this problem becomes polynomial if some restricted classes of models are considered [31, 3, 7].
The widespread interest for this logic has triggered further researches that spread beyond
the realm of verification: these concern the expressive power [8, 6], axiomatic bases [40],
algebraic and order theoretic approaches [36], deductive systems [30, 37], and the semantics
of functional programs [16].

The present paper lies at the intersection of two lines of research on the modal u-
calculus, on continuity [14] and on closure ordinals [11, 2]. Continuity of monotone functions
is a fundamental phenomenon in modal logic, on which well-known uniform completeness
theorems rely [32, 33, 18]. Fontaine [14] characterized the formulas of the modal u-calculus
that give rise to continuous functions on Kripke models. It is well-known, for example
in categorical approaches to model theory [1], that the notion of continuity of monotone
functions (and of functors) can be generalized to k-continuity, where the parameter x is
an infinite regular cardinal. In the work [35] one of the authors proved that N;-continuous
functors are closed under their greatest fixed-points. Guided by this result, we present in
this paper a natural syntactic fragment Cy, (z) of the modal u-calculus whose formulas are
N;-continuous—that is, they give rise to Nj-continuous monotone unary functions of the
variable x on arbitrary models. A first result that we present here is that the fragment Cyx, ()
is decidable: for each ¢(zx) € L, we construct a formula ¥ (x) € Cy, (x) such that ¢(z) is ®;-
continuous on every model if and only if ¢(z) and ¢ (x) are semantically equivalent formulas.
We borrow some techniques from [14], yet the construction of the formula v (x) relies on a
new notion of normal form for formulas of the modal p-calculus. A closer inspection of our
proof uncovers a stronger fact: the formulas ¢(x) and ¢ (z) are equivalent if and only if, for
some regular cardinal k, ¢(x) is k-continuous on every model. The stronger statement implies
that we cannot find a fragment C,(x) of k-continuous formulas for some cardinal k strictly
larger than Np; any such hypothetical fragment collapses, semantically, to the fragment
Cy,(z). In [15], an extended journal version of the conference paper [14], the fragment
Cx, () is also studied, yet the semantic property pinpointed there and corresponding to
the syntactic fragment Cy, (x) is different from the property that we consider, k-continuity.
Say that a formula of the modal p-calculus has the finite width property if, whenever it is
satisfied in a tree model, it is satisfied in a finitely branching subtree of this model. It is
proved in [15] that a formula has the finite width property if and only if it is equivalent
to a formula in Cy, (z). Combining these results with ours, we deduce a quite surprising
statement: a formula has the finite width property if and only if it is k-continuous for
some regular cardinal k. While it is easy to guess why the finite width property implies
N;1-continuity, the converse implication appears to be a non-obvious strong statement, whose
potential consequences and applications need to be uncovered.

Our interest in Ni-continuity was wakened once more when researchers started investi-
gating closure ordinals of formulas of the modal p-calculus [11, 2]. The notion of closure
ordinal was studied in the context of first order inductive definitions [29]. Closure ordinals
for the modal p-calculus are more directly related to global inductive definability, see [5],
in that a class of structures is being tested, not a single structure. We consider closure
ordinals as a wide field where the notion of k-continuity can be exemplified and applied; the
two notions—&k-continuity and closure ordinals—are, in our opinion, naturally intertwined
and the results we present in this paper are in support of this thesis. An ordinal « is the
closure ordinal of a formula ¢(x) if (the interpretation of) this formula (as a monotone unary
function of the variable x) converges to its least fixed-point p,.¢(x) in at most « steps in
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every model and, moreover, there exists at least one model in which the formula converges
exactly in «a steps. Not every formula has a closure ordinal. For example, the simple formula
[ ]z has no closure ordinal; more can be said, this formula is not k-continuous for any k.
As a matter of fact, if a formula ¢(z) is k-continuous (that is, if its interpretation on every
model is k-continuous), then it has a closure ordinal cl(¢(x)) < k—here we use the fact that,
using the axiom of choice, a cardinal can be identified with a particular ordinal, for instance
Rg = w and Ry = wj. Our results on N;-continuity show that all the formulas in Cy, (z) have
a closure ordinal bounded by wy. For closure ordinals, our results are threefold. Firstly we
prove that the least uncountable ordinal wy belongs to the set Ord(L,) of all closure ordinals
of formulas of the propositional modal p-calculus. Secondly, we prove that Ord(L,) is closed
under ordinal sum. It readily follows that any formal expression built from 0,1, w,w; by
using the binary operator symbol + gives rise to an ordinal in Ord(L,). Let us recall that
Czarnecki [11] proved that all the ordinals o < w? belong to Ord(L,). Our results generalize
Czarnecki’s construction of closure ordinals and give it a rational reconstruction—every
ordinal strictly smaller than w? can be generated by 0,1 and w by repeatedly using the
sum operation. Finally, even considering that our work does not yield methods to exclude
ordinals from Ord(L,), the fact that there are no relevant fragments of the modal p-calculus
determined by continuity at some regular cardinal other than Ry and N; implies that the
methodology (adding regular cardinals to Ord(L,) and closing them under ordinal sum)
used until now to construct new closure ordinals for the modal u-calculus cannot be further
exploited.

Let us add some final considerations. The fragment Cy, (z) of the propositional modal
u-calculus has imposed itself by its robustness, which can be recognised in our work as well
as in [15]. We believe Cy, (z) is worth investigating further in order to enlighten a hidden
dimension (and thus new tools, new ideas, new perspectives, etc.) of the modal u-calculus
and of fixed-point logics. As an example, take the modal p-calculus on deterministic models:
states have at most one successor and it is immediate to conclude that every formula is N;-
continuous on these models. Whether this and other observations can be exploited (towards
understanding alternation hierarchies or reasoning using axiomatic bases, for example) is
part of future research. We also believe that the scope of this work, as well as of the problems
studied within, goes much beyond the pure theory of the modal u-calculus. For example, our
interest in closure ordinals stems from a previous proof-theoretic investigation of induction
and coinduction [16, 35]. In these works ordinal notations are banned from the syntax
because of an alleged non-constructiveness of the set theory needed to represent ordinals.
However, also considering that elegant constructive theories of ordinals exist, see e.g. [19],
the present work encourages us to develop alternative proof-theoretic frameworks based on
ordinals.

The paper is structured as follows. In Section 2 we introduce the notion of x-continuity.
In the following Section 3 we illustrate the interactions between k-continuity and least/greatest
fixed-points of monotone maps. In Section 4 we present the modal p-calculus and some of
the related theory that we shall need in the following sections. Section 5 presents our results
on the fragment Cy, (z). The following Section 6 presents a tool—roughly speaking the ob-
servation that various kind of submodels can be logically described modulo the introduction
of a new propositional variable—that is repeatedly used in the rest of the paper to obtain
results on closure ordinals. In Section 7 we argue that the least uncountable ordinal is a
closure ordinal for the modal p-calculus. In the final Section 8 we argue that Ord(L,), the
set of closure ordinal of formulas of the modal p-calculus, is closed under ordinal sum.
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2. K-CONTINUOUS MAPS

In this section we consider k-continuity of monotone maps between powerset Boolean
algebras, where the parameter x is an infinite regular cardinal. If x = Ng, then k-continuity
coincides with the usual notion of continuity as found for example in [14, 15]. The reader
might find further information in the monograph [1] where this notion is presented in the
more general context of categories.

In the following « is an infinite regular cardinal, A and B are sets, for which P(A)
and P(B) denote the corresponding powerset Boolean algebras, and f : P(A) — P(B) is
a monotone map. We shall say that a subset X of a set A is k-small if card X < k. For
example, a set X is Ng-small if and only if it is finite, and it is N;-small if and only if it is
countable. Regularity of the cardinal k essentially amounts to the following property: if J
is a k-small collection of k-small subsets of A, then JJ is k-small.

Definition 2.1. A subset Z C P(A) is a k-directed set if every collection J C Z with
card J < k has an upper bound in Z. A map f : P(A) — P(B) is k-continuous if
fUZ) =U f(@), whenever T C P(A) is a r-directed set.
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Observe that if k' is a regular cardinal and x < x/, then a r’-directed set is also a
k-directed set. Therefore, if f is k-continuous, then it also preserves unions of x’-directed
sets, thus it is x’-continuous as well. Also, notice that the wording “monotone k-continuous”
is redundant: if f is k-continuous, then it is monotone, since if X C Y, then { X,Y } is
k-directed, so f(Y) = f(YUX) = f(X)U f(Y), so f(X) C f(Y).

For each subset X of A, define

T.(X) = {X'| X' C X, X" is k-small }.

Notice that | JZ.(X) = X and Z,(X) is a k-directed set. For this latter property, it is useful
to note that if { X; C X | i € I} is a k-small set of xk-small subsets of X, then the union
U{Xi | i€} isstill k-small, so it belongs to Z,(X).

Proposition 2.2. A subset X of A is k-small if and only if, for every k-directed set I,
X CUZ implies X C I for some I € L.

Proof. We firstly prove that if X is x-small and Z C P(A) is a s-directed set such that
X CUZ, then there exists I € Z with X C I. For each a € X, let I, € Z such that a € I,.
Then J = {1, | a € X } is a subfamily of Z with card J < k, whence there exists [ € Z
with I, C I, for each a € X; whence X C I.

For the converse, recall that X = |JZ,(X) and that Z,,(X) is a s-directed set. Suppose
therefore that, for every s-directed set Z, X C |JZ implies X C I for some I € Z. Applying
this property when Z = Z,,(X) yields X C X’ for some s-small X’ C X. Therefore X' = X
and X is k-small. []

Proposition 2.3. A monotone map f : P(A) — P(B) is k-continuous if and only if, for
every X € P(A),

f(X) = U{f(X’) | X' C X, X" is k-small} .

Proof. Let f: P(A) — P(B) be a k-continuous monotone map. Notice that the equation
above is f(IJZx(X)) = U f(Zs(X)), since X = |JZ(X). The equation holds since Z,(X) is
k-directed and we are supposing that f is k-continuous.

Conversely suppose that f : P(A) — P(B) is a monotone map such that f(X) =
U f(Zx(X)) for every X € P(A). Also let Z C P(A) be a k-directed set, so we aim to
show that f(UZ) = U f(Z). Since f is k-continuous, f(UZ) = U f(Zx(UZ)). Since f
is monotone, we have | f(Z) C f(UUZ) and therefore we only need to verify the opposite
inclusion. Let Y be a k-small set contained in |JZ. By Proposition 2.2 there exists Z € 7
such that Y C Z. Hence for every Y € Z,,(|JZ) there exists Z € Z such that Y C Z and so
also f(Y) C f(Z). Thus, | f(Z.(UZ)) C U f(Z). Consequently, we have

fUn=UrzJn cyr@,
proving the opposite inclusion. []

Next we extend the notion of k-continuity to functions of many variables, that is, to
functions whose domain is a finite product of the form P(A;) x ... x P(A4,), the ordering
being coordinate-wise. To achieve this goal, we observe that there is a standard isomorphism
Y:P(AYU...UA,) — P(A;) x...x P(A,), where U denotes the disjoint union. Therefore,
we say that a monotone function f : P(A4;) X ... x P(A,) — P(B) is k-continuous if the
function of one variable fovy : P(A; U... U A,) — P(B) is k-continuous. The standard
isomorphism associates to a subset S C A; ... J A, the tuple 1(S) = (SNA1,...,SNA,).
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The next Lemma (that, for simplicity, we state and prove for n = 2) states the expected
property of k-continuous functions of many variables: these functions are k-continuous
exactly when they are x-continuous in each variable.

Lemma 2.4. A monotone map f : P(A1) x P(A3) — P(B) is k-continuous w.r.t. the
coordinate-wise order on P(Ay) x P(Asg) if and only if it is k-continuous in every variable.

Proof. Obviously if fot: P(A;UAy) — P(B) is k-continuous, then it is k-continuous when
we fix a subset, say X C A;. Indeed, a family of the form { X WY; |i € I,Y; C A} is
r-directed if and only if {Y; C Ay | i € I} is r-directed.

Conversely, suppose that fo: P(A; U Ag) — P(B) is k-continuous in every variable.
First observe that, for any families ¥ = {X; CA;|i€l}and Y ={Y; C As|i€ 1}, we

have that
Uixiuyiliery = {xivy;lijely=JXulJy)

i i\j i j
and when { X; UYj |i € I} is k-directed also X', Y and { X; UYj | i,j € I } are x-directed.
Consequently, given a k-directed set { X; UY; | i € I} with X; C A; and Y; C Ag, the

following holds
(feu)(JXiuy) = (fou)(UXivwyy) = (fou)(UXiw[UY))

1,] (2 Vi
=JevxiuJy) = U e ) (xiuyy),
i i i
since f is k-continuous in each variable,

=J(fov)(XiuY)) :U(fO@D)(XiUYi%

] 7

This concludes the proof of Lemma 2.4. []

3. FIXED-POINTS OF k-CONTINUOUS MAPS

The interplay between k-continuity of monotone maps (recall that x is assumed to be an
infinite regular cardinal) and their least and greatest fixed-points is the focus of the present
section. On the one hand, the Knaster-Tarski theorem [38] states that the least fixed-point
of a monotone map f : P(A) — P(A) is the set ({X C A | f(X) € X }. On the other
hand, Kleene’s fixed-point theorem states that the least fixed-point of an Ry-continuous map
f is constructible by iterating w-times f starting from the empty set, namely it is equal
to U,,>0 f™(0). Generalisations of Kleene’s theorem appeared later and give ways to build
the least fixed-point of monotone maps by ordinal approximations; see [26] for an historical
account of this family of theorems.

The first result we present in this section is a generalised Kleene’s fixed-point theorem
specifically suited to k-continuous maps ( we do not claim the authorship of Proposition 3.2,
even if we could not find it stated as it is in the literature).

Definition 3.1. Let f: P(A) — P(A) be a monotone map. The approzimants f*(0), with
« an ordinal, are inductively defined as follows:

D) = F(F0)), F40) == Up<a fP(®) when « is a limit ordinal.
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We say that f converges to its least fixed-point in at most o steps if f*(()) is a fixed-point
(necessarily the least one) of f. We say that f converges to its least fized-point in exactly o
steps if f(0) is a fixed-point of f and f#(0) € f2+1(0), for each ordinal § < a.

Let us recall that in set theory a cardinal x is identified with the least ordinal of
cardinality equal to k. We exploit this, notationally, in the next proposition.

Proposition 3.2. If f: P(A) — P(A) is a k-continuous monotone map, then f converges
to its least fixed-point in at most k steps.

Proof. Let us argue that () is a prefixed-point of f:

@) = ey = U feem) < U o) =)
a<k a<k a<lk
since the regularity of x implies that { f*(0) | & < & } is a k-directed set. Since the inclusion
f5(0) C f(f%(0)) holds by monotonicity of f, f*(0) is also a fixed-point of f. ]

Until now we have focused on least fixed-points of monotone maps. Greatest fixed-points
are dual to least fixed-points: namely, for a monotone map f: P(A) — P(A), its greatest
fixed-point is the largest subset Z of A such that f(Z) = Z; by Tarski’s theorem, it is equal
to J{Z C A| Z C f(Z)}. Propositions 3.3 and 3.4 relate both kind of (parametrized)
fixed points to continuity; they are specific instances of a result stated for categories in [35].
To clarify their statements, let us recall that if f : P(B) x P(A) — P(B) is a monotone
map, then, for each X € P(A), the unary map f(—,X): P(B) — P(B), Z — f(Z,X), is
also monotone. Hence, we may consider the map P(A) — P(A) that sends X to the least
(resp. greatest) fixed-point of f(—, X); by using the standard p-calculus notation, we denote
it by p..f(z,—) (resp. v..f(z,—)).! Let us also recall that f is x-continuous w.r.t. the
coordinatewise order on P(B) x P(A) if and only if it is k-continuous in every variable (see
Lemma 2.4 ).

Proposition 3.3. Let f : P(B) x P(A) — P(B) be a k-continuous monotone map. If
k> Ng then v,.f(z, =) : P(A) — P(B) is also k-continuous.

Proof. Let us write g(x) := v,.f(z,2). We shall show that, for every b € B and for every
X € P(A),if b e g(X), then b € g(X') for some k-small X’ contained in X. Having shown
this, the continuity of g follows from Proposition 2.3. Let therefore b € g(X) and note
that this condition implies that, for some Z C B, b € Z and Z C f(Z,X); let us fix such
Z. Aiming at constructing a x-small subset X’ C A such that b € g(X'), we recursively
define a family (X,,),>1 of k-small subsets of X and a family (Z,,)n>0 of k-small subsets of
7 satistying Z, C f(Znt1, Xnt1)-

For n = 0 we take Zy := {b} which is a k-small subset of f(Z, X). Now suppose we
have already constructed a k-small set Z,, that satisfies Z,, C f(Z, X). Let us consider

IT:={fZ,X")|X'CX,Z'CZand X', Z" are s-small }.
Since Z,, C f(Z,X) =|JZ and 7 is a k-directed set, by Proposition 2.2 there exist Z,, 11, Xp4+1
k-small such that Z,, C f(Z,+1, Xpn+1). Moreover, Z,+1 C Z C f(Z,X).

1 Tet us mention that later we shall emphasize the distinction syntax/semantics. Then, we shall use 1fp
and gfp in the semantics for the symbols p and v, respectively, and reserve these symbols for the syntax.
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Let now X, := {J,,>1 Xn and Z, := J,,>g Zn- Notice that Z, and X, are x-small, since
we assume that £ > RXy. We have therefore
Zw =\ 20 € (Zn, X0) € (| 20, | Xn) € F(Zo X))
n>0 n>1 n>1 n>1
Whence b € Z,, C v,.f(z,X,), with X, C X and X, k-small, proving that v,.f(z,—) is
K-continuous. ]

Proposition 3.4. Let f : P(B) x P(A) — P(B) be a k-continuous monotone map. If
Kk > Ng then p,.f(z, —): P(A) — P(B) is also k-continuous.

Proof. We suppose that f is k-continuous, { X; | ¢ € I } is a s-directed set of elements of
P(A) and X = J;c; Xi. We are going to show that p..f(z, X) = U;cs pta-f (2, X5).

Firstly, notice that the relation ji..f(x, X) 2 U, pte-f (2, X;) follows from monotonicity;
thus we only need to prove the converse relation and, to this end, it is enough to show that
Uier pz-f (z, X;) is a fixed-point of f(x, X). This goes as follows:

f(U pa-f(x, X5), X) = U flug.f(x, X;), X) since f is k-continuous in its first argument

i€l iel
= U f(ﬂm'f(x7Xi)ﬂ U Xj)
icl jeI
icljel
since f is k-continuous in its second argument
= | fa-f (2, X3), X3) since { X; | i € I} is k-directed
i€l
i€l
This concludes the proof of Proposition 3.4. []

Notice that the statement of Proposition 3.4 holds for x-continuous monotone maps
f: PxQ — P, that is, we might only assume that P and @ are complete lattices,
not powerset algebras. Indeed, the corresponding proof is obtained from the proof of
Proposition 3.4 by replacing the set theoretic | with the supremum symbol \/. Similarly,
the statement of Proposition 3.3 is suitable to be generalized to posets P and @ satisfying
appropriate conditions, see [35].

Let F ={fi: P(A)™ — P(A) | i € 1} be a collection of monotone operations on P(A).
We define the p-clone of F to be the least set of finitary operations on P(A) that contains F
and the projections and which is closed under the following operations: substitution, taking
parametrized least fixed-points and greatest fixed-points.

Corollary 3.5. Let k > Xy be a regular cardinal. If all the maps in F are k-continuous,
then all the maps in the p-clone of F are also k-continuous.

Proof. We shall observe that projections are k-continuous and that the set of xk-continuous
functions is closed under substitution and under the operations of taking least and greatest
fixed-points. Projections are lower and upper adjoints, so they actually preserve all unions
and intersections, see [12, §7.23 and Proposition 7.31]. For substitution, argue first that the
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composition of two k-continuous maps is k-continuous. Observe then that if f; : P(A) —
P(B;) is k-continuous, for i = 1,...,n, then the unique map (f1,..., fn) : P(A) = [[; P(B:)
such that m;o (f1,..., fn) = fi foreach i = 1,...,n, is k-continuous; this is because suprema
are computed coordinatewise in [[, P(B;). Therefore, if fy, f1,..., fn are k-continuous, then
also the composite fyo (fi,..., fn) is k-continuous. For least and greatest fixed-points use
Propositions 3.3 and 3.4. L]

4. THE PROPOSITIONAL MODAL p-CALCULUS

Here we present the propositional modal p-calculus and some known results on this logic
that we shall need later.

Hereinafter Act is a fixed finite set of actions and Prop is a countable set of propositional
variables. The set L, of formulas of the propositional modal p-calculus over Act is generated
by the following grammar:

p=ylwy|Tlone| LoVl (a)d|lald]|p.-|vs0, (4.1)
where a € Act, y € Prop, and z € Prop is a positive variable in the formula ¢, i.e. no
occurrence of z is under the scope of a negation. In general, we shall use z,z1,...,Zn,...
for variables that are never under the scope of a negation nor bound in a formula ¢;
Y, Y1, - - - Yn, . . . for variables that are free in formulas; z, z1, ..., z,, ... for variables that are
bound in formulas. However, this convention cannot be rigorously enforced, since we shall
often consider the steps from a formula ¢ with a free occurrence of the variable z to the
formula p,.¢, where z is bound. We think of the grammar (4.1) as a way of specifying
the abstract syntax of a formula, as if it was the specification of an inductive type in a
programming language such as Haskell. Nonetheless, we shall write formulas thus we need
to be able to disambiguate them. To achieve this goal we use standard conventions: A has
higher priority than V, unary modal connectors have higher priority than binary logical
connectors. The least and greatest fixed-points operators yield priority instead, the dot
notation emphasizes this. For example, the formula p,.¢ A v is implicitly parenthesised as
- (@ A1) instead of (pg.0) A 1.

An Act-model (hereinafter referred to as model) is a triple M = (M|, { Ry | a € Act },v)
where: | M| is a set (of worlds or states); for each a € Act, R, C |M| x |M] is a (accessibility
or transition) relation; v : Prop — P(|]M|) is a valuation, i.e., an interpretation of the
propositional variables as subsets of |[M|. Given a model M, the semantics [¢)] o of formulas
¢ € L, as subsets of |M]| is recursively defined using the standard clauses from multimodal
logic K (see e.g. [25]). For example, we have

[(a)¢]am == {s € IM| | 35" (sRas" & s'€ [¥]a) },

[la]]a = {s € IM| | Vs (sRas’ = 5" € [¥]m) }.
We present next the semantics of the least and greatest fixed-point constructors p and v.
For this purpose, given a subset Z C |M|, we define M|z — Z] to be the model that

possibly differs from M only on the value Z that its valuation takes on z. The clauses for
the fixed-point constructors are the following:

[zl = (2 S M| [Y]miz 2y € 2}
[velm = {Z S IM|| Z C [l } -
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A formula ¢ € L, and a variable x € Prop determine on every model M the correspondence
®%y : P(IM]) — P(|JM]), that sends each S C [M] to [¢] sz —s) € |M]. We shall write
in the following ¢ for ¢%,, when z is understood. Coming back to the clauses for the
fixed-point constructors, the syntactic restrictions on the variable z in the productions of
pz-% and v,.¢) (z must be positive in ¢) imply that the function 15, is monotone. By
Tarski’s theorem [38], the above clauses state that [u,.1]am and [v,.9]am are, respectively,
the least and the greatest fixed-point of ¥3,. As usual, we write M, s I ¢ to mean that

s € [¥]m-

4.1. The closure of a formula. For ¢ € L,, we denote by Sub(¢) the set of subformulas
of ¢. A substitution is an expression of the form [¢1/y1,...,¥n/yn] where, fori=1... n,
y; is a propositional variable and ; € L,. We use ¢[1)1/y1,. .., %¥n/yn] to denote application
of the substitution [¢1/y1,...,%¥n/yn] to the formula ¢—that is, the result of simultaneously
replacing every free occurrence of the variable y; in ¢ by the formula v¥;, ¢ = 1,...,n.
As usual for formal systems with variable binders, we may assume that variable capture
does not arise when applying substitutions to formulas. When we want to emphasize
application (of a substitution to a formula) we use a dot: for example, ¢ - [t1/y1, ..., ¥n/Yn]
and ¢[11/y1,...,%Un/yn] denote the same formula. We also use the symbol - to denote
composition of substitutions. For o1 := [¢1/21,...,¢n/xn] and o2 := [1/y1, ..., Vi /Ym],
the composite substitution oy - 09 is defined by

o1-02:=[Q1[1/y1s s Vm/yml /21, On[V1/Y1s - Y/ Ym] [0 ]

A formula ¢ € L, is well-named if no bound variable of ¢ is also free in ¢ and, for each
bound variable z of ¢, there is a unique subformula occurrence 1 of ¢ of the form Q,.7/,

with @ € {p, v }.
It is well-known that every formula ¢ € L, is equivalent to a well-named formula. We

shall use well-named formulas only to have an accurate description of the game semantics,
see § 4.2.

For ¢ € L, well-named and ¢ € Sub(¢), the standard context of 1 in ¢ is the composite
substitution

00 = [Q2 n/zm] - ... - [QL /2]

uniquely determined by the following conditions:

(1) {21,...,2n } is the set of variables that occur bound in ¢ and free in 1,
(2) for each i =1,...,n, Q} .¢; is the unique subformula of ¢ such that Q* € { u,v },

(3) if Qij.wj is a subformula of 1);, then ¢ < j.
The closure of a well-named ¢ € L, see [21], is the set CL(¢) defined as follows:

CL(¢) = {0, | ¢ € Sub(¢) }.
Recall from [21] that CL(¢) can be characterised as the least subset of L, such that
* ¢ € CL(9),
o if 4, @y € CL(¢), then oy, 12 € CL(¢), with @ € { A,V },
o if (a)y) € CL(¢) or [a]p € CL(¢), then ¢ € CL(¢),
o if Q.4 € CL(g), then ¥[Q..4/2] € CL(¢), with Q € {1, }.
The definition of CL(¢) implies it is finite.
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4.2. Game semantics. Given ¢ € L, well-named and a model M = (IM|,{R, | a €
Act },v), the game G(M, ¢) is the two player game of perfect information and possibly
infinite duration—a parity game, see e.g. [4, Chapter 4]—defined as follows. Players of
G(M, ¢) are named Eva and Adam. The set of positions is the Cartesian product |[M|x CL(¢).
Moves are as in the table below:

Adam’s moves Eva’s moves
(8,01 AP2) = (s,4:), i=1,2 | (s,91Vhe) = (s,9), i=1,2,
(s, [al ) = (s/,1),  sRas’ (s, (@))) = (s',4),  sRas,
(s,v2.90) = (s,9[v=-0/2]) (8, pzp) = (s, 9[p=0/2]) .

From a position of the form (s, T) Adam loses, and from a position of the form (s, L) Eva
loses. Also, from a position of the form (s,p) with p a propositional variable, Eva wins if
and only if s € v(p); from a position of the form (s, —p) with p a propositional variable, Eva
wins if and only if s € v(p). The definition of the game is completed by defining infinite
winning plays. To achieve this goal, we choose a rank function p : CL(¢) — N such that,
when 17 is a subformula of v, then p(v - ail) < p()g - 052), and such that p(p,.1)) is odd
and p(v;.1) is even. The winner of an infinite play { (sp,¥») | n > 0} is determined by the
parity condition: it is a win for Eva if and only if max{n > 0| {i | p~!(3;) is infinite } } is
even.
Let us recall the following fundamental result (see for example [9, Theorem 6]):

Proposition 4.1. For each model M and each well-named formula ¢ € L,, M,s I+ ¢ if
and only if Eva has a winning strategy from position (s, ®) in the game G(M, ¢).

4.3. Bisimulations. Let P C Prop be a subset of variables and let B C Act be a subset of
actions. Let M and M’ be two models. A (P, B)-bisimulation is a relation B C |M| x |M/|
such that, for all (x,2’) € B, we have
e z € v(p) if and only if 2/ € v/(p), for all p € P,
e for each b € B,

— xRpy implies 2’ Rpy’ for some 3y’ such that (y,y') € B,

— 2/ Rpy’ implies xRy for some y such that (y,y') € B.
A pointed model is a pair (M, s) with M = (|(M|,{ R, | a € Act},v) a model and s € |[M|.
We say that two pointed models (M, s) and (M’ s') are (P, B)-bisimilar if there exists a
(P, B)-bisimulation B C |[M| x M| with (s, s’) € B; we say that they are bisimilar if they
are (Prop, Act)-bisimilar.

Let us denote by L, [P, B] the set of formulas whose free variables are in P and whose

modalities are only indexed by actions in B. The following statement is a straightforward
refinement of [9, Theorem 10].

Proposition 4.2. If (M, s) and (M',s) are (P, B)-bisimilar, then M, s Ik ¢ if and only if
M, $' |+ ¢, for each ¢ € L,[P, B].
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5. N{-CONTINUOUS FRAGMENT OF THE MODAL H-CALCULUS

In this section we introduce a fragment of the modal p-calculus which we name Cy, ().
Formulas in this fragment give rise to Nj-continuous maps when interpreted as monotone
maps of the variable . We show how to construct a formula ¢’ € Cy, () from a given
arbitrary formula ¢ in order to satisfy the following property: ¢ is k-continuous for some
infinite regular cardinal x if and only if ¢ and ¢’ are equivalent formulas. Our conclusions
are twofold. Firstly, we deduce the decidability of the problem whether a formula is k-
continuous for some « is decidable. Decidability relies on the effectiveness of the construction
and on the well-known fact that equivalence for the modal p-calculus is elementary [13].
Secondly, we observe that if a formula is k-continuous, then it is already N;-continuous or
even Ng-continuous. Thus, there are no interesting notions of k-continuity for the modal
u-calculus besides those for the cardinals Ng and Nj.

Definition 5.1. A formula ¢ € L, is k-continuous in x if ¢ is k-continuous, for each
model M. If X C Prop, then we say that ¢ is k-continuous in X if ¢ is k-continuous in x
for each x € X.

Definition 5.2. We define Cyx, (X) to be the set of formulas of the modal p-calculus that
can be generated by the following grammar:

b=z || TILI6AG |6V (a6 | x| vax, (5.1)
where x € X, ¢ € L, is a p-calculus formula not containing any variable x € X, and
X €Cy (XU{z}).

If we omit the last production from the above grammar, we obtain a grammar for the
continuous fragment of the modal u-calculus, see [14], which we denote here by Cy,(X).
For ¢ = 0,1, we shall write Cy,(z) for Cx,({ # }). The main result of [14] is that a formula
¢ € L, is Ro-continuous in z if and only if it is equivalent to a formula in Cy,(z). It must be
observed that the fragment presented above is the same as the one presented in [15] under
the name of finite width fragment.

Let X = {z1,...,2, }; a straightforward induction shows that, for each ¢ € Cyx,(X),
the map that sends a tuple (S1,...,5,) € P(IM])" to [ smie; — s1,....00 — 5,] Delongs to the
u-clone generated by intersections, unions, the modal operators (a) ¢ and the constants
[#]am. Since all these generating operations are Nj-continuous maps (actually, they are
No-continuous) we can use Corollary 3.5 to derive the following statement.

Proposition 5.3. Every formula in the fragment Cyx, (X) is Vy-continuous in X .

5.1. Syntactic considerations.

Definition 5.4. The digraph G(¢) of a formula ¢ € L,, is obtained from the syntax tree of

¢ by adding an edge from each occurrence of a bound variable to its binding fixed-point
quantifier. The root of G(¢) is ¢.

Definition 5.5. A path in G(¢) is bad if one of its nodes corresponds to a subformula
occurrence of the form [a]i). A bad cycle in G(¢) is a bad path starting and ending at the
same vertex.

Recall that a path in a digraph is simple if it does not visit twice the same vertex. The
rooted digraph G(¢) is a tree with back-edges; in particular, it has the following property:
for every node, there exists a unique simple path from the root to this node.



Vol. 15:4 Ny AND THE MODAL pu-CALCULUS 1:13

Definition 5.6. We say that an occurrence of a free variable z of ¢ is

(1) bad if there is a bad path in G(¢) from the root to it;
(2) slightly-bad (or bozed) if the unique simple path in G(¢) from the root to it is bad;
(3) wery-bad if it is bad and not boxed.

Example 5.7. Figure 1 represents the digraph of the formula
(bzy g0 A (V220 A ]21)) V(C )yo Ayn) -
From the figure we observe that:

o The free occurrence of z; in the digraph of v,,.z0 A ]z1 (in dashed) is bad but slightly-bad.

o The free occurrence of yy in the left branch of the digraph (in bold) is very-bad. The
other occurrence of yg is not bad.

e The unique free occurrence of y; in ¢ is not bad.

\Y

T

Figure 1: The digraph of a formula in L,,.

Lemma 5.8. For every set X of variables and every ¢ € L, the following are equivalent:

(1) ¢ € Cy, (X),

(2) no occurrence of a variable x € X is bad in ¢.

Proof. Let X be a set of variables and ¢ € L,,.

(1) implies (2). The proof is by induction on the structure of formulas. Consider a
formula ¢ € Cy, (X) and observe that the only way to introduce a bad path from the root of
G(¢) to an occurrence of some variable x € X is either by using a modal operator [a]—which,
however, is excluded by the grammar defining the fragment Cy, (X )—or by a fixed-point
formation rule. Therefore, we focus on the case where ¢ is of the form Q..x, for @ € {u, v}
and x € Cy, (X U{ z}), inductively assuming that no occurrence of a variable z € X U {2z}
is bad in y. Suppose that there is an occurrence of a variable z € X and a bad path from
the root of G(Q,.x) to this occurrence. Since this occurrence of x is not bad in x, this path
necessarily crosses an edge from an occurrence of the variable z to the root of G(Q..x). But
then this occurrence of z is bad in G(x), contradicting the inductive hypothesis.
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(2) implies (1). Suppose there exist pairs of the form (X, ¢) where X is a finite set of
variables, ¢ € Cy, (X) and, for each z € X, ¢ has no bad occurrence of x. Among these pairs,
consider (X, ¢) with ¢ of least complexity, where we define the complexity of a formula ¢
as the number of vertices in G(¢). Clearly, ¢ has to be of the form @Q,.x. Moreover, by
the second production of the grammar (5.1), it must contain a free occurrence of a variable
x € X. Observe that x has no bad occurrence of any x € X, since such a bad occurrence
yields a bad occurrence of x in Q,.x. Also, if an occurrence of z is bad in x, then any
occurrence of some x € X is bad in @,.x. Therefore, x has no bad occurrence of any variable
in X U{z}. By the minimality assumption on (X, ¢), x belongs to Cx, (X U{z}) and so
¢ € Cx,(X), a contradiction. []

5.2. The Cy, (z)-flattening of formulas. We aim at defining the Cy, (z)-flattening ¢"* of
any formula ¢ of the modal p-calculus. This will go through the definition of the intermediate
formula ¢* which has one more new free variable Z. The formula ¢#* is obtained from ¢ by
renaming to T all the boxed occurrences of the variable . In the definition of ¢** below, we
assume that x has no bound occurrences in ¢. The formal definition is given by induction
as follows:

Y=y () =y
TR =T 1=
(Yo@ip1)F = pE* @y  with @ € { A,V ]},
((a))* = (a)y™ ([al)** = [a)y[z/a]

Q)" = Q4%  with Q € {p,v}.
The following fact is proved by a straightforward induction.

Lemma 5.9. For each ¢ € L,, we have

¢ - [w/T] = ¢. (5.2)
The Cy, (z)-flattening ¢*® of formula ¢ € L, is then defined by:
¢ = ¢t - [L/7]

and henceforward we shorten it to ¢”.

Let us notice that ¢# (or ¢°) does not in general belong to Cy,(z). For example,
(=2 V[a]2)’ = ps.xV[a)z & Cy, () since z V [a]z & Cx, ({z, 2}). Yet, the following definition
and lemma partially justify the choice of naming.

Definition 5.10. A formula ¢ is almost-good w.r.t. a set X of variables if no occurrence of
a variable x € X is very-bad. A formula ¢ is almost-good if it is almost-good w.r.t. {x }.

Remark 5.11. Let ¢ be a well-named variant of a formula ¢, so 1 is obtained from ¢ by
renaming some bound variables. The digraphs G(¢) and G(¢) differ only for the labelling
of some pairs of nodes lying on a back edge from an occurrence of a bound variable to its
binding fixed-point quantifier. Now let P be a property of formulas defined by means of the
digraphs G(¢) without mentioning the labels of nodes on any of those back-edges. Then a
formula ¢ has the property P if and only if any of its well-named variant has the property
P. One such P is the property of being almost-good. Therefore, if ¢ is almost-good, then so
it is any of its well-named variants.
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Lemma 5.12. If ¢ is an almost-good formula, then both ¢** and ¢’ belong to Cx, (7).

Proof. We prove the result for ¢#. Consider a bad occurrence of z in ¢**. After substituting
T for z, such an occurrence yields a bad occurrence of x in ¢. Since there are no very-bad
occurrences of x in ¢, then this occurrence should be slightly-bad, that is, under the scope
of a necessity modal operator [a]. But then this same occurrence of z in ¢ would correspond
to an occurrence of Z in ¢** and not to an occurrence of x as assumed. []

We aim to transform a formula ¢ into an equivalent formula in which there are no
very-bad occurrences of the variable x. The transformation that we define next achieves this
goal. For ¢ € L, and a finite set X of variables not bound in ¢, we define a formula ¢=%
with all the occurrences of a bad variable x € X boxed (aka slightly-bad). We let

b

ﬂ)DX := 1, if no occurrence of a variable x € X is very-bad in v,

and, otherwise,

(@))% = {a) ()7,
(1@ )X = ()P @ (0)PX,  with @ € { A,V ],
(Qz1)™ ==l /Z], where
Yo = Qtha, o 1= (YIXUENE and = Qzyp,

with Q € { u,v }. That is, in the last clause, 1 is obtained from ¢"X“{#} by renaming all
the boxed occurrences of z to Z. A key point of the definition of (Q..1))2X is that, when we
split, with 1), the fixed-point variable z into its boxed /unboxed parts, we also split, with )y
and g, the respective fixed-point bindings, see Figure 2. Observe that the first defining
clause implies that

X =zifreX,

PX =4 if ) contains no variable z € X,

([a)y)™ = [a]y.

Example 5.13. Consider the formula ¢ := 2V pu,.x V 2 V [a](x A z), where only the second
occurrence of x is very-bad. For X = {z } we have

YO =V Ve V(@A pzpe.a V2V d(z AZ))

where no occurrence of z is very-bad and so the formula ¥ is almost-good.
Proposition 5.14. The formula ¢"X
formula ¢.

18 almost-good w.r.t. X and it is equivalent to the

We split the proof of the proposition in two lemmas.
Lemma 5.15. The formula ¢°X is equivalent to .

Proof. The statement of the proposition is obvious if a formula matches the base case of
the definition. Also, in the cases of a modal formula (a)y and of a formula ¢ @ ¢y with
@ € {A,V}, the statement is an immediate consequence of the inductive hypothesis. In
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case of a formula of the form (Q..1))"X with Q € { i, v}, we argue as follows:

(Q..0)PX = g[Qz400/Z) = Qz.40, by the fixed-point equation,
= Qz.Q..Y2 = Q..12[z/Z], by the equational properties of fixed-points,

= Q. (WTXUENE [z /7)) = Q.. (7FVHY) by equation (5.2),
=Q.., by the inductive hypothesis.

L]

Lemma 5.16. The formula 7% is almost-good, that is, it has no very-bad occurrence of a
variable T € X.

Figure 2 illustrates the proof of this lemma.

Proof. The statement of the proposition is obvious if a formula matches the base case of
the definition. Also, in the cases of a modal formula (a)y and of a formula @ ¢y with
@ € {A,V}, the statement is an immediate consequence of the inductive hypothesis. The
only non-trivial case is that of a formula of the form (Q,.¢)"% with Q € {p,v }.

Let us firstly recall that (Q..10)7X is of the form vo[Q=.10/Z] with ¢g = Q..1p2 and
Py = (YEXVUENEZ - Also, for the sake of readability, we have let 1)1 := Q5.1 in the definition,
50 (Q..¥)"X = 9[t1/Z]. In particular, every occurrence of a variable x € X is located
within ¢, or it is located in some subtree of 1y[1)1/Z] rooted at some occurrence of the
subformula ;.

We argue next that every occurrence of a variable x € X within ¥y = Q.95 is not
very-bad. By the induction hypothesis, such an occurrence of x is not very-bad within )o;
the only reason for becoming very-bad in g is then the existence of a cycle going through
an edge from some occurrence of the variable z to the formula @Q,.12. Such a bad cycle
can arise for two reasons: either (a) there is a necessity modal operator [a] from 2 to this
occurrence of z, or (b) there is a bad cycle in some subformula of 15 of the form Q,,.x, with
this subformula lying on the path from 1, to the occurrence of z. Yet (a) is not possible:
recall that ¥, = (YPXU#H)#2 thus all the occurrences of z within 1) are not boxed (such
an occurrence in ¢"¥Y{#} has been renamed to Z in 1). Also (b) is not possible, since
otherwise the occurrence of z in 19 is very-bad. Yet we know that the same occurrence of z
is not very-bad in ¥7XY{#} and renaming the boxed occurrences of z to Z in this formula
cannot transform another occurrence of z into a very-bad occurrence.

Finally, we argue that there is no very-bad occurrence of some variable z € X in
1o[t1/Z]. Suppose there is such an occurrence of x. If this occurrence is located within
1, then this would also be a bad occurrence for vy, which we have excluded. Thus, such
an occurrence is located within some occurrence of the subformula ;. But since every
occurrence of the variable Z within vy is boxed, all the variable occurrences of x within
become boxed in the formula (1)1 /Z].

Therefore, no occurrence of x € X is very-bad in o[ /Z]. ]

We can finally state our first main result.

Theorem 5.17. Every formula ¢ is equivalent to a formula v with ¥ and ¢° in Cy, ().
Moreover, we can choose 1 well-named.

In the theorem we can take i to be a well-named variant of the almost-good formula
#*}. Then, by Remark 5.11, ¢ is almost-good and therefore, by Lemma 5.12, )% and ¢
belong to Cy, ().
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o}

¢1< K

Figure 2: Mlustration of the proof of Lemma 5.16

5.3. Comparing the closures of ¢ and ¢’. In the following, let ¢ be a well-named
formula. Observe that both ¢* and ¢’ are also well-named—we verify this for ¢#*, the
argument for ¢’ is similar. Indeed, ¢* has the same bound variables as ¢ and therefore 7,
assumed to be new, cannot be bound in ¢#. Next, if z is bound in ¢, then it is bound in
¢ and there is a unique subformula occurrence of ¢ of the form @,.¢) and therefore a unique
subformula occurrence of ¢#* of the form Q.1 the latter being either Q..1)* or Q..¢[T/x].

We develop here some syntactic considerations that allow us to relate the closures of ¢
and ¢°. In turn, that will make it possible to relate the positions of the games G(M, ¢) and
G(M, gbb), and so to construct, in the proof of Proposition 5.21, a winning strategy in the
latter game from a winning strategy in the former.

Recall that we use Sub(¢) for the set of subformulas of ¢.

Remark 5.18. If T and y are distinct variables and x is a formula that does not contain
the variable y, then

[/y] - IX/7] = x/7] - [Wix/=/y] - (5-3)
Also, if T is a variable occurring free in ¢ and + is either a variable or a constant, then

Sub(¢ - [v/z]) = {4 [v/x] | & € Sub(e) }.

The above remark is easily justified considering that for terms ¢, s over an arbitrary
signature we have Sub(t[s/T]) = {t'[s/z] | t' € Sub(t) } U Sub(s), whenever T is a variable
occurring free in ¢, where now Sub(t) denotes the set of subterms of t.

Lemma 5.19. If T is a free variable of ¢ and v is either a variable not bound in ¢ or a
constant, then

CL(¢-[v/z]) ={¢-[v/z] | ¢ € CL(¢) } .

In particular, we have

CL(¢) = {¢ - [x/7] | ¢/ € CL(¢*")}, CL(¢’)={¢ -[L/7]|¢ € CL(¢*)}.
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The second statement of the lemma is an immediate consequence of the first, considering
that ¢ = ¢* - [¢/Z] and ¢° = ¢#* - [1L/7].

Proof. By repeatedly using equation (5.3) with x = ~, we have

o0+ 11/7) = [Qum byl - - - [Quyr b /] - [/
= [v/2] - [Qnyn-tn - [V/Z]/yn] - - - [Quyrtbr - [v/7] /1] -
Inspection of the three properties defining the standard context JfZ shows that the equality
oD = [Qutnn - /3] - - - [Quyrn - (/3] /1]
holds. From this we deduce
(- [y/a)) - o = (-0l - [y/a) (5.4)

Thus ¢’ € CL(¢ - [v/7)) iff ¢/ = - 0"/ for some ¢ € Sub(¢ - [/7))

iff ¢/ =o-[y/7] 0 Ty g% for some 1 € Sub(¢)

iff ¢/ = - a¢ - [v/7] for some ) € Sub(¢)
iff ¢' = ¢" - [y/7Z] for some ¢" € CL(9).
This concludes the proof of Lemma 5.19. []

5.4. The continuous fragments. Now we aim to prove some sort of converse of Proposi-
tion 5.3, namely that every k-continuous formula ¢ of the propositional modal u-calculus is
equivalent to ¢°, where & is still assumed to be an infinite regular cardinal.

A pointed model (M, s) is a tree model if the rooted digraph (M|, U c e Ba»5) is a
tree. Let k be a cardinal. A tree model (M, s) is k-ezpanded if, for each a € Act, whenever
xR,2’, there are at least x a-successors of x that are bisimilar to z’. The following lemma is
straightforward, see e.g. [14, Proposition 1] for the case where k = Ng.

Lemma 5.20. For each pointed model (M, s) there exists a k-expanded tree model (T ,t)
bisimilar to (M, s).

Proposition 5.21. If M, s IF ¢ and ¢ is k-continuous in x, then M, s |- ¢".

Proof. Suppose that M = (|[M|,{ R, | a € A},v) is a model and that sg I ¢. We want
to prove that sg I+ qbb. Notice first that, by Lemma 5.20, we can assume that (M, sg) is a
k-expanded tree model.

Since ¢ is k-continuous in = and sy € paq(v(x)), there exists U C v(x), with cardinality
of U strictly smaller than s, such that sy € pp(U), so M[z — U], sg Ik ¢. We shall argue
that Mz — U], so IF ¢, from which it follows that s € ¢, (U) C ¢, (v(x))—since ¢’ is
monotone—thus M, sg I+ ¢°.

In the following let N' = M|z — U] (notice that N is not anymore x-expanded). Since
N, s Ik ¢, let us fix a winning strategy for Eva in the game G(N, ¢) from position (sg, @).
We define next a strategy for Eva in the game G(N, ¢°) from position (sg, ¢”). Observe first
that, by Lemma 5.19, positions in G(N, ¢) (respectively, G(N, ¢")) are of the form (s, ¢[z /7))
(resp., (s,1[L/T])) for a formula 1) € CL(¢#). Therefore, at the beginning of the play, Eva
plays in G(N, ¢°) simulating the moves of the given winning strategy for the game G(N, ¢).
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fx
The simulation goes on until the play reaches a pair of positions p := (s, [a] XO‘F;]X - [z/7])
it

and p' := (s, [a] XJF;]X [L/Z]), for some subformula [a]y of ¢**, where x = \'[Z/x] for some
subformula ' of ¢.

Claim 5.22. The positions p and p’ are respectively of the form (s, [a]i)) € G(N, ¢) and
(s,[a]y’) € G(N, ¢°) for some 1) and ¥’ such that ¥[L/z] — ¢ is a tautology.

Proof of Claim. In the computations that follows we use the notation ¢ > ¢’ (for ¢, ¢’ € L,,)
to mean that [¢p]a 2 [¢']am for every M (i.e., ¢ — ¢ is a tautology).

We let ¢ := Xa‘z)ﬁz - [x/Z] and observe that

b= xo¥ - x/7) = X[E/2) - 0% - /3

iz, x /T .
=x'[z/x] - [x/7] -ai,[igmq,[}v/ﬂ ) by equation (5.4),
g X/ . O’i’ ,

On the other hand, we let v’ := Xafguz - [L/Z], so that
fit] . - jited . . . fa, 7z
v =xof" [L/3] = Xlw/a] o - (L7 =X [/a] - [/ o

X'[@/x]-[L/7]
=x'[L/x] - f’ifﬁ[/ff] , since x’ does not contain the variable T,
> X'[L/x] - Uﬁ?a[/ﬁf’”x} , since [L/Z] > [L/Z, L/x] and ¢** is monotone in = and T,
=z /7] [L/x L/
= XL /a) - o T = X el o
=x- Ji), L x] = [ L/x], by the previous computations. O Claim.

Thus, Eva needs to continue playing in the game G(N, qﬁb) from a position of the form
(s, [a]y’) where ¥[L/x] — 9’ is a tautology. We construct a winning stategy for Eva from
this position as follows. Since the play has reached the position (s, [a]y)) of G(N, ¢) we also
know that s € [[a]y]n. We argue then that s € [[a]y]a implies s € [[a][L/x]]ar. Since
[la]¥[L/x]]a C [[a]t']ar, Eva also has a winning strategy from position (s, [a]y)’) of the
game G(N, ¢”), which she shall use to continue the play.

Claim 5.23. s € [[a]y]n implies s € [[a]y][L/z]]n-

Proof of Claim. The statement of the claim trivially holds if s has no successors. Let s’ be a

fixed a-successor of s (i.e. sRys'), so N, s’ IF 1; we want to show that N, s IF¢[L/z]. To

this goal, recalling that ¢[L/x] € L,[Prop\ {z}, Act] and using Proposition 4.2, it is enough

to prove that (N, s") is (Prop\ {z}, Act)-bisimilar to some (N, s”) such that N, s” I [ L/z].
Let S be the set

{t| sRat, (M,t) is bisimilar to (M, s’), and [t NU # 0},

where we have used | ¢ to denote the subtree of (M, sy) rooted at t. Recall that the cardi-
nality of U is strictly smaller than s and so is the cardinality of S once it is at most equal
to the cardinality of U. But the cardinality of {t | sR4t, (M,t) is bisimilar to (M, s’) }
is at least k (recall (M, sg) is a k-expanded tree model). Consequently, there must be a
successor s” of s such that (M, s”) is bisimilar to (M, s’) and which does not belong to
S, that is | s” NU = 0 (i.e. no states in U are reachable from s”). Since N, s” I 1) and
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1s"NU =0, we have N, s" |- [ L/x]. Yet (M,s”) and (M, s') are bisimilar and since N/
is obtained from M just by modifying the value of the variable x, (N, s”) and (N, s') are
(Prop\{ « }, Act)-bisimilar. As stated before, this and NV, s” I ¢[L/x] imply N, s" IF ¢[L/x].

4 Claim.

To complete the proof of Proposition 5.21 we need to argue that the strategy so defined
for Eva to play in the game G(M, ¢") is winning. The only difficulty in asserting this is
to exclude the case where the initial simulation leads to a pair of positions of the form
(s,Z[x/Z]) and (s,Z[L/Z]). This is however excluded since in ¢* all the occurrences of Z
are boxed, so we are enforced to go through the second step of the strategy. []

Proposition 5.24. If, for some reqular cardinal k, ¢ € L, is k-continuous, then ¢ is
equivalent to ¢”.

Proof. Notice that, by monotonicity in the variable z, ¢* — ¢ is a tautology. Proposition 5.21
exhibits the converse implication as another tautology. []

Theorem 5.25. If for some regular cardinal k, ¢ € L, is a k-continuous formula, then ¢ is
equivalent to a formula ¢’ € Cy, ().

Proof. Suppose that ¢ is k-continuous. By Corollary 5.17, ¢ is equivalent to a formula v with
U= Cy, (z). Clearly, v is k-continuous as well, so it is equivalent to ¥ by Proposition 5.24.
It follows that ¢ is equivalent to ¢ € Cy, (z). L]

A fragment of the modal p-calculus is a subset of L,,. For an infinite regular cardinal &,
we let Cx(x) be the set of k-continuous formulas ¢(x) € L, cf. Definition 5.1. We say that
a fragment F of the modal p-calculus is determined by a continuity condition if, for some
infinite regular cardinal x, F = Cx(x). Combining the main result of [14] and Theorem 5.25,
we immediately obtain the following result.

Theorem 5.26. There are only two fragments of the modal p-calculus determined by
continuity conditions: the fragment Cyx,(x) and the fragment Cy, ().

Theorem 5.27. The following problem is decidable: given a formula ¢(z) € L, is ¢(z)
K-continuous for some reqular cardinal k?

Proof. From what has been exposed above, ¢ is k-continuous if and only if it equivalent
to the formula ¢’ € Cy, (), where ¢/ = (¢7*)’. It is then enough to observe that there are
effective processes to construct the formula ¢’ and to check whether ¢ is equivalent to ¢'. []

6. ON p-DEFINABILITY

We collect in this section some technical results, mainly on relating different types of
submodels via formulas, that we shall use later to prove two main results on closure ordinals
of the modal p-calculus, Theorem 7.6 and Theorem 8.1.

We start recalling the usual notion of Kripke frame (hereinafter referred to as frame).
An Act-frame (or simply, a frame, if Act is understood) is a pair F = (|F|,{ Ry | a € Act })
where | F| is a set and R, C |F| x |F|, for each a € Act — in other words, a frame is a model
without a valuation of propositional variables. If v : Prop — P(|F|) is a valuation, then
we denote by F, the model (F,v). The complex algebra F* of a frame F is the Boolean
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algebra of subsets of |F| endowed with (the interpretation of) the modal operators (a) r4,
a € Act, defined by

(@) 7:(S) :=={s € |F||3s' € Sst. sRys'}, for SC|F|

We consider next two frames F and G such that |G| C |F|. F and G might have different
sets of actions: say that F is an A-frame, G is a B-frame, while we do not suppose that
A = B. To ease the reading, we let F':= |F| and G := |G|, s0o G C F.

The following definition formalizes the idea that each modal operator (b) of the algebra
G! is described using a term of the algebra FF.

Definition 6.1. Let ¥ = {43 € L,[p,q] | b € B} be a collection of formulas containing only
the free variables p, ¢ in positive position. If F and G are frames as above, then we say that
G is p-defined in F by V if, for each b € B and each S C F,

(0)g: (G N S) = [P, D] Fig)p.s/a -

Above [G/p,S/q] is the valuation that sends p to G and ¢ to S (and, say, any other
propositional variable to (). In this sense, Fig/p, s/q denotes the model (F,[G/p, S/q]).

Example 6.2. Suppose that G is a subframe of F = (F,{ R, | a € A}), by which we mean
that A= B, G = (G,{R, | a€ A}) with R, = R, N G x G, for each a € A. Then G is
p-defined in F by the collection of formulas {p A (a)(pAq) |a € A}. O Ezxample 6.2.

The two examples we present below illustrate the notion of p-definability. Moreover,
they both shall allow (in conjunction with Proposition 6.7) to transfer results from a bimodal
setting (that is, when card (Act) = 2) to a monomodal one (card (Act) = 1). In particular,
the second example shall be used to prove Theorem 7.6.

In the following B := { h,v } and A is a singleton. The choice of the letters is suggested
by the construction in Section 7.1 where the actions h and v are interpreted respectively as
horizontal and vertical transitions.

Example 6.3. We are thankful to an anonymous referee for suggesting the following
construction. Given a bimodal frame G, we define a monomodal frame F on the disjoint
union of the sets |G| and R, by letting the accessibility relation be as follows:

xRy, when aRpy,
zR(xz,y) and (z,y)Ry, when xR,y .
Clearly |G| embeds into |F|. By identifying |G| with its image in |F|, G is p-defined in F by
U = {9y, ¢y, }, where
Un(p @) =p A ()N,
bo(psa) =p A ()P A ()P AG))- 0 Ezample 6.3.

Example 6.4 ( Thomason’s coding of bimodal logic into monomodal logic). In [39], see
also [24, Section 4|, Thomason constructs:

(i) a monomodal formula d)sfm, for each (fixed-point free) bimodal formula ¢;
(ii) a monomodal model M*"™ and an injective function (—)° : M| — |M*™|, for each
bimodal model M.

These data have the following property:
Fact 6.5. For each s € |[M|, M, s I ¢ if and only if M*™, s° | ¢5"™.,
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We recall how M s defined: for a { h,v }-model M, M*"™ is the monomodal model
with |[M*™| = | M| x { h,v }U{po }, such that v(z,7) = v(z) and whose accessibility relation
R is described as follows:

(‘T) h)R (y7 h) ) when thy )
(x7 U)R (y7 v) I When :I:R'Uy )
(x,v)R(xz,h), (z,h)R(z,v), and (z,h)Rpo,

for each x,y € |M|. Since the function sending z € |M| to 2° := (z,h) € | M*"| is injective,
we can identify | M| with a subset of |[M*™|. Call N the image of M within |[M?*"™|, call
G the underlying frame of A" and F the underlying frame of |M*™|. Fact 6.5 relies on G
being p-defined in F by ¥ = {4y, ¢, }, where

Un(p,q) =pA{ )P Aa),

Yo(p,q) =pAC )P A )R AC )P AG))-
The reader has remarked the similarity with the previous example. Thomason’s construction
is slightly more subtle: by adding the pit py to M*"™ and transitions as in the third line of
the above display, the image of M under the embedding becomes definable by the formula
{ Y[ ]L. Consequently, the monomodal formula ¢*™ does not contain p as an additional
propositional variable. O Ezample 6.4.

We tackle next the proof of the main technical result of this section, Proposition 6.7.
This proposition allows lifting standard simulation results (such as Thomason’s one) from
modal logic to the modal p-calculus.

Definition 6.6. Let p ¢ Prop be a fresh variable and let ¥ := {43, € L,[p,q] | b € B}. The
formula tr¥(¢) is defined by induction as follows:

tr\I](y) =pAy tr¥(—y) == p Ay
r(L):= tr¥(T):==p
(¢o@¢1) ( $o)@tr¥(¢n), @e{A,V}
£ (b)) := [ Y(¥)/d)
£ ([bl9) = p AP [ex" (v) /4]
¥ (p= 1)) == pi W) tr¥ (V) = vatr¥ (1)

In the above definition, 4" is a formula dual to v, thus semantically behaving as
—hp[—q/q]. We need this since in the grammar (4.1) we allowed negation only on propositional
variables.

Aiming at a proof of the next Proposition, let us introduce/recall some notation: we let
7 : P(F) — P(G) be defined by 7(S) := SNG; if v : Prop — P(F'), then mov : Prop — P(Q)
is the valuation in G such that (7o v)(y) := G Nwv(y), for each y € Prop.

Proposition 6.7. Let p, U, and tr¥ be as in Definition 6.6. If G is p-defined in F by U,
then, for each valuation v : Prop — P(F),

[8]6.0, = [t (D)7 pp—c) - (6.1)

Remark 6.8. For a formula ¢, let us denote by [[tr‘l’(gzb)]]].—[pH @) the mapping from P(F)Prop

to P(F) sending a valuation v € P(F)F"P to [[tr‘I’(qZ))]]]_-U[pHG] € P(F); let us denote by



Vol. 15:4 Ny AND THE MODAL pu-CALCULUS 1:23

[¢]g the mapping sending a valuation v € P(G)F" to [¢]g,, € P(G). The statement of
Proposition 6.7 implies that [t (¢)]Fiq/, takes values in P(G) and, moreover, that the
following diagram commutes:

P(F) Prop
i W}]}"[G/m
P(G)Frop P(G) .

[4lg

Proof of Proposition 6.7. The proof that equation (6.1) holds is by induction on formulas.
The basic cases are treated below:

[er* Wz p—c =P AYlrp—c =GNo®) = Y., -
[ex¥ ()rp—c = [P A 9l7p—c = GNo(my) = GNoy)
=GN (GNvY)° =Yg ;
[e=¥ (Dlrp—a = [Lrp—a =0 = [Ll6..
[t="(Mlrp—a = Plrp—a =G = [Tl -
For formulas of the form 1y@ with @ € { A,V }, the result is immediate by induction.

We give below explicit computations for formulas whose main logical connector is a modal
operator:

[t (V)] 7, a1 = [sltr” (V) /a7, —
= Wel - ca— Fer? @, )
= [[<b>Q]]gmv[qH[[w]]gmv] = [{(0)Y]Grou>
[t (D) 7 a) = [ A [t (©)/d]] 7, jp— 6
=GN ([l () /] 7))
=GN ([hlrp—cqosg) with S =[tr’ ()] rp—ac = [#]l6.0.
=GN ([(0)d]g,onicnse/q )
= [~{0)~dlg,onlg— 5]
= [[bla)grovlg— 5]

= [[blalg vl — [#lgren)
= [[0]¢]Gon -

We finally consider least and the greatest fixed-point formulas of the form p..¢ and v..¢.
Consider the two functions defined by

FS) =¥ (D)) rpczs and  g(T) = [@lgu,ls 1)
and remark firstly their typing, that is we have f : P(F) — P(F) and ¢ : P(G) — P(G).
Since by the inductive hypothesis we have

[t (D) 70 ip— ) = [E]Gron
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for each valuation w, this in particular holds for the valuation v[z — S], with S C F’; that
is, we have

f(8) =g(5NnG), (6.2)

for each S C F. Let us denote by Prey the set of prefixed-points of a monotone function
h and by 1fp.h its least element.? It immediately follows from equation (6.2) that Pre, is
included in Prey and that S € Prey implies 7(S) € Pre,. Therefore the inclusion of Preg is
into Prey has 7 as an upper adjoint, so it is a lower adjoint and therefore (as usual for lower
adjoints) it preserves the least element: 1fp.g = 1fp.f. We obtain

[ex? (=) 7, fp— ) = 1Ep.f = 1£p.g = [12¢] g, -
For the greatest fixed-point, denote by Posy, the set of postfixed-points of some monotone
function h and by gfp.h its greatest element. Using equation 6.2, observe that S C f(S)
implies § C G. It immediately follows that Pos; = Posg, so

[er” (=) 7 p— ) = &5P-f = ££p-g = [112-¥] G, -
This concludes the proof of Proposition 6.7. ]

It has been easier for us to expose the proof of Proposition 6.7 using frames. Next,
we recast our previous observations using models, for the particular cases of submodels
(Example 6.2) and of bimodal models (Examples 6.3 and 6.4).

If M = (M|,{RM | ac Act},v) and N = (IN|,{ RN | a € Act},vy) are models,
then we say that NV is a submodel of M if [N is a subset of | M| and, for each y € Prop
and each a € Act,

on(y) = vm(y) NIV and RY = [N x IN] 0 R
Thus, N is a submodel of M if and only if, for some frame F, for a valuation v : Prop —

P(|F]), and for a subframe G of F, M = F, and N' = Go,. Every subset S of | M| induces
the submodel Mg of M defined as follows:

Mis = (S,{RaNS xS |ac Act},v) (6.3)

where v'(y) = v(y) N S, is a submodel of M and it is called the submodel of M induced by
S. We write tr(¢) in place of tr¥(¢) if ¥ is the collection of formulas given in Example 6.2.
Proposition 6.7 instantiates then to models and submodels as follows:

Proposition 6.9. For each formula ¢ € L, the formula tr(¢) € L, (which contains p as
a new propositional variable) has the following property: for each model M, each subset
S C |M|, and each s € |IM],

Mp — S|,s=tr(¢) iff s€S and Mg, s = ¢.

A subset S of |[M| is closed if s € S and sR,s’ imply s’ € S, for every a € Act. A
submodel A of M is closed if [N is a closed subset of |[M|. The attentive reader might have
already observed that if S is a closed subset of M, then the statement of Proposition 6.9
holds with the simpler p A ¢ in place of the recursively defined tr(¢).

Let us fix ¥ from one of Example 6.3 or 6.4. The translating function tr"¥ has now the
following properties:

2We prefer to use here the notation 1fp in place of u so to reserve the symbol u for the syntax and to
emphasize the gap between semantics and syntax that we are trying to fill.
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(i) it associates to each bimodal formula ¢ of the modal u-calculus a monomodal formula
tr¥(¢) of the modal p-calculus,
(ii) the formula tr¥(¢) contains a new propositional variable,
(iii) the formula tr¥(¢) belongs to Cy, () if ¢ does.

Moreover, in case U comes from Example 6.4, then (ii) can be strengthened to the stament
that tr¥(¢) has exactly the same propositional variables as ¢. Proposition 6.7 then yields
the following result.

Proposition 6.10. For each bimodal model M there is a monomodal model MM and an
injective function (-)° : (M| — |[M5™| such that, for each s € |IM|, M, sk ¢ if and only if
MMy s S],5° - tr¥ (@), where S is the image of | M| under the injective function (_)°.

Proposition 6.7 also yields the following result, needed to transfer results on closure
ordinals:

Proposition 6.11. Let ¢ € L, with x occurring positively in ¢.
(i) If M is a model and S C | M|, then
8T (0) M 51 (D) = DR, (0) -
(ii) If M is a model and S C | M| is closed, then
(P A D) — 51(0) = DRy, 5 (0) -
(iii) If M is a bimodal model and both ¥ and the construction M*™ come from one of
the Examples 6.3 or 6.4, then
£2%(6) Ly (0) = [630(0) 1°,
where S is the image of | M| under the injective function (_)°.

Proof. Let F, G, F, G and v : Prop — P(F’) be as in the statement of Proposition 6.7. If S
is a subset of GG, then

tr¥(0) £ o ) (9) = [t (D) 7o Gl — 5 = [T ¥ (D) 7o S)p — €]
= [0lgroue— ] = PGron (5) -

Then, by induction, we easily derive

(tx¥ (D) rp— ) (0) = G, (0),
for each ordinal «. The three statements above follow considering Examples 6.2, 6.3, and

6.4. [

Finally, consider again Example 6.4 and formulas (resp. models) ¢’ (resp. M’) defined
by

¢ = e’ (¥)[{ ) 1L/p], M= M p o= [ 1L/plm]

Let us identify the injective function (_)° : | M| — |M®"™| with an inclusion (so that, instead
of embedding M into M*™, we are actually extending it into some bigger model). We
derive henceforth the following simpler statement that we shall use in the next section to
argue that wj is the closure ordinal of a monomodal formula. In the statement the role of
the special variable p is not transparent anymore.
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Proposition 6.12. For each bimodal formula ¢ there is a monomodal formula ¢' (with the
same free variables of ¢) such that if ¢ € Cx,(x), then ¢' € Cx,(z), and with the following
property: for each bimodal model M there is a monomodal model M’ (that does not depend
on ¢) such that,
(i) M| C M,
(il) M, sl ¢ if and only if M, sk ¢', for each s € |IM|,
(iii) (¢/\)*(0) = ¢R4(D), for each ordinal c.

7. AN UNCOUNTABLE CLOSURE ORDINAL

In this section we firstly formally define the notion of closure ordinal, present some tools
required later, here and in the next section, and then we prove that wq, the least uncountable
ordinal, is a closure ordinal of a formula of the modal p-calculus. We firstly prove it in a
bimodal setting and then, using the tools developed in the previous section, we argue that
w1 is also the closure ordinal of a monomodal p-formula.

For a formula ¢(x) of the modal u-calculus and a Kripke model M, let cly((¢) be the
least ordinal 3 for which gf)’fw(@) = cbﬁj{ '(0). Recall from Definition 3.1 that we say that ¢
converges to its least fixed-point in exactly « steps when clpy(¢) = .

Definition 7.1. Let ¢(z) be a formula of the modal p-calculus. We say that an ordinal «
is the closure ordinal of ¢ (and write cl(¢) = «) if, for each model M, the function ¢,
converges to its least fixed-point in at most « steps, and there exists a model M in which
¢a converges to its least fixed-point in exactly « steps.

Elsewhere in the literature, see e.g. [2], the closure ordinal of a formula ¢(x) w.r.t. a
class of models K is defined as the supremum of the ordinals cly((¢) for M € K. If K is the
class of Kripke models, then this definition coincides with the one given above. This is a
consequence of the class of Kripke models being closed under disjoint unions: consider a
family { M; | i € I} such that a = sup{ cla, (¢) }; then the disjoint union |J;er|M;| carries
a canonical structure of a Kripke model, call it M, and it is easily seen that cly(¢) = a.

The notions of closure ordinal of a formula on a structure and of closure ordinal of a
structure appear in the monograph [29, Chapter 2B]. The notion of closure ordinal presented
here is on the other hand strictly related to global inductive definability, see [5]. Indeed,
it is well-known that each fixed-point-free modal formula v can be transformed into some
equivalent first order logic sentence ST} (), known as the standard translation of 1. The
formula ST (1) contains y as the only free-variable and is related to ¢ by the equivalence
M, s |- if and only if M |= STy (¢)(s), where M is considered as a relational structure for
first-order logic. The closure ordinal of a fixed-point-free modal formula ¢(z), as defined
here and when it exists, coincides with the global closure ordinal of the first-order inductive
definition given by ST (¢(x)).

Let us recall that formulas may have no closure ordinal. For example ¢(z) := [ ]z has
no closure ordinal. Indeed, it is not difficult to construct, for each ordinal «, a model M,
such that ¢4,(0) is strictly included in (;5%[1(@). We collect with the following Proposition
the observations developed in the course of the paper that are relevant to closure ordinals.

Proposition 7.2. If a formula ¢(x) belongs to the syntactic fragment Cx, (), then it has a
closure ordinal cl(¢(x)) and wy is an upper bound for cl(p(x)).
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Proof. The formula ¢ belongs to the syntactic fragment Cy,(x), thus it is X;-continuous
and, for every model M, ¢ is Nyj-continuous. It follows then from Proposition 3.2
that ¢aq converges to its least fixed-point in at most w; steps. Therefore, for such ¢,
sup{ clp (@) | M a Kripke model } < w;. As we have seen at the beginning of this section,
there exists a model M such that cly(¢) = sup{ clp(¢) | M a Kripke model }. []

The following Lemma will be useful in the next section, when we shall show that closure
ordinals of the modal u-calculus are closed under ordinal sum.

Lemma 7.3. Let o # 0 be a closure ordinal of the modal p-calculus. Among the formulas
that have « as its closure ordinal there exists one formula ¢(x) such that py.¢(x) is total in
some model M where the convergence occurs in exactly o steps, that is,

M| = [p0-0(2)|m = 6%(0) # D54 (D) , for every o/ < a.

Proof. For a formula v (x), let (u,.v(x))°? be a formula semantically equivalent to the
negation of p,.1(z) and define then

O(x) := (ha ¥ (2)) V(2 A pig-p(2) ) -
Observe that ¢(z) is not well-named, yet this will not be a concern here. For the sake of
readability, let p := 1fp.1as. We verify next that
P (0) = p— ) (0), for each ordinal v > 1. (7.1)

The symbol — used above stands for the Heyting implication of the Boolean algebra P(|M]).
Equation (7.1) clearly holds if v = 1. Assuming the equation holds for v, then

Sni () = p = bl (1= V3 (0)) N p)
== Yym(Pi(0) N p)
== Ym(V3,(0)), since 1) (0) C 1fp.Ya = i,
— ).
The inductive step to a limit ordinal is obvious. From equation (7.1) it follows that, for each

v #0, 93 (0) C ) (0) if and only if )7 (0) C ¥),(0), so cla(d) = cla(e) provided that
clm () > 0. Finally, [pe.¢(x)]m = 1Ep.dm = p— p = [M]. O

7.1. wy is a closure ordinal. We are going to prove that wy is the closure ordinal of the
following bimodal formula:

O(x) := (v (v)x A (h)z) V [v] L. (7.2)

For the time being, consider Act = {h,v}; if M = (M|, Ry, Ry, v) is a model, we think
of Ry, as a set of horizontal transitions and of R, as a set of vertical transitions. Thus, for
s € M|, M, s |- ®(x) if either (i) there are no vertical transitions from s, or (ii) there exists
an infinite horizontal path from s such that each state on this path has a vertical transition
to a state s’ such that M, s’ I .

By Proposition 7.2, the formula ®(x) has a closure ordinal and cl(®(z)) < w;. In order to
prove that cl(®(x)) = wy, we are going to construct a model M,,, where @j}lwl 0) g L (0)
for each o < wy.

The construction relies on a few combinatorial properties of posets and ordinals that we
recall here. For a poset P and an ordinal ¢, an a-chain in P is a subset {ps | 3 < a} C P,
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with pg < py whenever 8 <y < . An a-chain {pg | 8 < a} C P is cofinal in P if, for
every p € P there exists 8 < a with p < pg. The cofinality kp of a poset P is the least
ordinal « for which there exists an a-chain cofinal in P. Recall that an ordinal o might
be identified with the poset {5 | £ is an ordinal, § < '} and so k, = w, whenever « is a
countable infinite limit ordinal; this means that, for such an «, it is always possible to pick
an w-chain cofinal in «.

For a given ordinal o < wy, let
Se:={(n,)]0<n<w, fisanordinal, 5 < o }.

We define My, to be the model (S, , Rp, Ry, v) where v(y) = 0, for each y € Prop, horizontal

transitions are of the form (n, 8)Rp(n+1, ), for each n < w and each ordinal 3, and vertical

transitions from a state (n, 5) € S, are as follows:

e if 3 =0, then there are no vertical transitions outgoing from (n,0);

e if 5 = v 4 1 is a successor ordinal, then the only vertical transitions are of the form
(n, v + 1) Ru(0,7);

e if 5 is a countable limit ordinal distinct from 0, then vertical transitions are of the form
(n, B)Ry(0, By,), where the set { 5, | n < w} is a chosen w-chain cofinal in 5.

Lemma 7.4. For each countable ordinal o, we have
¢Mw1 (Sa) = Sa+1-
Consequently, for each ordinal o < wq, we have DM, () = S,
Proof. If a = 0, then S, = () and
Mo, (50) = O, (0) = [v=-((R)z A (v)a) V [v] L] me, o 0)
= [[v]Lm., ={(n,0) [n<w} =51,
Consider now an ordinal a > 0.

Let us argue firstly that Sp1 C ¢, (Sa). Let (n, 8) € Sat1, so B < o+ 1 implies
B < a. From (n, ), there is the infinite horizontal path { (m,5) | n < m < w} and each
vertex on this path has a vertical transition to a vertex (0, ") with 8’ < 8 < «, in particular
(0,8") € Sq. Therefore (n, 8) € g, (Sa)-

Next, we argue that the converse inclusion, ¢4, (Sa) € Sa+1, holds. Suppose (n, 3) €
¢(Sq). If there are no vertical transitions from (n, 3) then =0 and (n,5) = (n,0) € S; C
Sa+1, since Sg C S, for B < 7. Otherwise § > 0, there is an infinite horizontal path from
(n, 8) and each vertex on this path has a transition to some vertex in S,. Notice that such
an infinite horizontal path is, necessarily, the path 7 := { (m,5) | n <m < w }.

If 3 =~ + 1 is a successor ordinal then the unique outgoing vertical transition from
(n,B) is to (0,7). Hence (0,7) € Sy, thus vy < o, f=v+1<a+1and (n,5) € Sat1.
Otherwise (8 is a limit ordinal distinct from 0 and, for each m > n, there is a vertical
transition (m, 8)Ry(0, By,) with (0, 8n) € Sa, 80 B < a. If a4+ 1 < 3, then a < 3, that
is, @ € [B. Since the w-chain {f; | ¥ € w} is cofinal in §, we can find k¥ € w such that
a < fB. Since By, < By for k < k' € w, we can also suppose that n < k. But we obtain here
a contradiction, since we mentioned before that 3, < a for m > n, in particular g, < a.

The proof of the second statement is now a straightforward induction on the ordinal a.
If « = 3+ 1 is a successor ordinal, then

gb?\/lw ((Z)) - ¢MW1 ((Zség\/lw1 (0)) = Cwal (S,B) = Sﬁ_,_l .
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If v is a limit ordinal, then
S, 0) = |J e, ) = | S5 = Sa-
B<a [B<a
This concludes the proof of Lemma 7.4. []

We conclude the section by stating its main result.
Theorem 7.5. The closure ordinal of ®(x) is wy.

Proof. As we mentioned before the formula ®(z) has a closure ordinal and cl(®(z)) < w1, by
Proposition 7.2. We claim that ® g, converges to its least fixed-point in exactly w steps,
that is, we have Q[-:\)/llwl 0) & DX, (@) for each av < wy. Our claim is verified as follows. By
Lemma 7.4, the claim is equivalent to S, € Sa, for each o < wy. The latter relation holds

since if & < wyq, then we can find an ordinal § with o < 8 < wy, so the states (n, 3), n > 0,
belong to S, \ Sq. []

Finally, we argue that a bimodal language is not needed for w; to be a closure ordinal.
To this goal, let ¥ be as in Example 6.4 and let

o =¥ (@) ()] ]L/p], My, = MG — [O] L, 1

where @ is the bimodal formula defined in equation (7.2). As in the statement of Proposi-
tion 6.12, we consider |[M;, | as a superset of M., |.

Theorem 7.6. The monomodal formula ®" has closure ordinal w .

Proof. Consider the statement of Proposition 6.12. Since the correspondence ¢ — ¢’ sends
formulas in Cy, (z) to formulas in Cy, (z), ' is Ni-continuous and therefore it has a closure
ordinal bounded by w;. To argue that the closure ordinal of @' is equal to wy it is enough to
consider the model M, and rely on item (iii) of Proposition 6.12. ]

8. CLOSURE UNDER ORDINAL SUM.

In this section we prove that the ordinal sum of two closure ordinals of the modal p-calculus
is again a closure ordinal of this logic, as stated in the next theorem.

Theorem 8.1. Suppose ¢o(z) and ¢1(x) are monomodal formulas that have, respectively, «
and B as closure ordinals. Then there is a monomodal formula V(x), constructible from ¢q
and ¢1, whose closure ordinal is o + (3.

We prove the theorem through a series of observations. With the first one, Lemma 8.2,
we make use of the master modality [U ] of the propositional modal p-calculus. In principle,
the use master modality in the proof of Theorem 8.1 may be avoided, at the cost of reducing
its readability. Given a monomodal formula x this modality is defined as follows:

[Ux :=rva(X AL ]2).
The master modality allows us to focus on those models of a fixed shape since they satisfy,
globally, a given formula. Indeed, the semantics of this modality is the following:

M, s |- [U]x if and only if M, s" I x, for each s’ reachable from s.

In particular, if M is a tree model, then M I x if and only if M, r |- [U ]x, where r is the
root of the tree. Let us mention that the modality [U ] satisfies all the axioms (reflexivity
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and transitivity) of the modal system S4, see e.g. [22, § 2.5], and yields a deduction theorem
for the modal p-calculus, see [23, 34].
When M |- [U]x (that is, M,s IF [U ]y, for each s € |M]), we say that M is x-

acceptable.

Lemma 8.2. Let x and ¢ (x) be monomodal formulas and define U(x) := [U]x A P(x).
An ordinal 7y is the closure ordinal of the formula V(x) if and only if (i) the formula ¥ (x)
converges to its least fized point in at most v steps on all the x-acceptable models, and (ii)
there exists an x-acceptable model on which the formula 1 (x) converges to its least fized
point in exactly v steps.

Proof. If N is an x-acceptable model, then [[U |x]a = [N, so that Upr = ¢pr.

On the other hand, if M is any model, then the submodel of M induced by [[U [x]m
is closed and y-acceptable. Call A/ such a submodel of M. Thus, by Proposition 6.11.(ii),
for any ordinal v > 0, we have

Wi (0) = ¢35 (0) . (8.1)

The statement of the lemma immediately follows. []

Next, recall that we write tr(¢) in place of tr¥(¢) if ¥ is the collection of formulas
given in Example 6.2. Let ¢o(x) and ¢1(x) be monomodal formulas as in the statement of
Theorem 8.1. For a variable p occurring neither in ¢ nor in ¢, we define

X = xo0Ax1 with xo:=pV ([ ]-p A pz.¢o(2)) and x1 := —pV p..tr(é1(2)), (8.2)
(x) = (=pAgo(x)) V (tr(o)(@)A[ J(pVa)), (8.3)
(o) i= U A (). (3.4)

From now on, we shall say that a model N is acceptable if it is y-acceptable, where Y is
the formula given in equation (8.2). We shall argue that ¥(z) defined in (8.4) has closure
ordinal a + 8 using Lemma 8.2.

Next, we continue by studying the structure of an acceptable model ' and how 15 acts
on it—where 1) is the formula defined in (8.3). To this goal, let Ny and N7 be the submodels
of N induced by v(—p) and v(p), respectively. To ease the reading, let Ny := v(—p), and
Ny := v(p). A model NV is acceptable if and only if Ny is a closed subset of |[N| (since
NIpV]]-p=-p—] ]-p) and moreover

No C [pz-d0(2) vy N1 C[pstr(di(2) v
Let also ¢, = (¢0)N0 and ¢, = (¢1)N1, SO By, P(Ny) — P(Ny) and Dy, P(N;) —
P(N7). We claim that v, is of the form
wN(X) :<Z>NO(XﬂN0)U((le(XﬂNl)ﬂV(XﬂNO)), (85)
with

V(X) =N N[ vV = X). (8.6)
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This is because, for each X C [N/,
YA (X) = (Y (X) N No) U (v (X) N N1)
YN (X) N No = ¢, (X N Ny),
YN (X) NNy =tx(d1), (X) N[ Iv(No = X) = NNy (XNN)N[ Jyv(No = X)
= ¢N1(XQN1) NN N[ Jav(No = (X N Np)).
We notice now that if A/ is acceptable, then

No = [p=-¢0(2) ] 0 No = [p=-¢0(2) e = 3, (1) (8.7)
and
Ny = [pztr(61(2)Iv N N1 = [0 (2)[w = 95, (0).- (8.8)
Observe that V(X) = N; whenever Ny C X and therefore, using N (0) = Np, we have
V(X)= Ni, whenever X D (;5]0\‘[0 (). (8.9)

Lemma 8.3. On every acceptable model N the equality wﬁrﬂ(@) = |N| holds and, conse-
quently, the formula 1p(x) converges within o + [ steps.

Proof. Since Ny is a closed subset of |N|, by Proposition 6.11, we have
W3 (0) N No = 93, (0) = 67, (0) (8.10)
for each ordinal §. Consequently, @bj'\‘;rv (0) N No 2 4%.(0) N No = gbffo (@), for every ordinal .
Claim 8.4. The following relation holds for every ordinal v > 0:
oY, (B) ST (0) NNy (8.11)

Proof of Claim. Clearly the relation holds for v = 0. In order to prove the above inclusion,
it will be enough to prove that it holds at a successor ordinal v + 1, assuming it holds at -y
(the inductive step to a limit ordinal is obvious). We have

P H0) N NL = 6y (57 (0) N NL) 0 V(57 (0) 1 No)

=0y, (¢ff+7(@) NNy N V(gﬁf\‘f:'y(ﬁ)) , by equation (8.10),

= ¢y, (W) N Ny, by equation (8.9),

2 by, (7, (1)), by the IH,

— ¢7\:1(@)' O Claim.

Therefore
V| = NoU Ny = ¢, (0) Ug, (0) using (8.7) and (8.8)
C W) N No) U (v (0) N Ny) = 9372 (0)
This terminates the proof of Lemma 8.3. ]

Lemma 8.5. There exists an acceptable model N* on which 1(z) converges in ezxactly o +
steps.
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Proof. Since the formulas ¢g(x) and ¢ (z) have, respectively, o and ( as closure ordinals, by
Lemma 7.3 there exist models M, = (IM,|, Ry,vy), v € { @, B }, such that for every o/ < «
and ' < B [pe-do(@)lm, = [Mal = ¢o%, () # d0%, (0) and [pe-¢1(2)Jm, = [Mp| =
612, 0) £ 6, (0).

We construct now the model M3 by making the disjoint union of the sets |M,| and
|Mp|, endowed with Ry U RgU{ (s,s") | s € [Mg|,s' € |[M,|} and the valuation v defined
by v(q) := |[Mgl, if ¢ = p, and v(q) := va(g) Uvg(q) otherwise. Let us put N := My, 3.
Observe now that M, 3 is an acceptable model and that V(X) = () for every X C |[N/| such
that X N No S ¢ (0). Because of this, the inclusion (8.11) is actually an equality, as stated
and proved next.

Claim 8.6. Suppose that gi)f\/o (0) is strictly included in Ny for 6 < « and that V(X) =0

whenever X is a proper subset of Ny. Then, the inclusion (8.11) is an equality, for each
ordinal v > 0:

&Y, (0) =3 (0) NNy (8.12)

Proof of Claim. It is enough to verify that the above equality holds for v = 0. Indeed, for
~v > 0, we can use the same computations as in the proof of the claim in Lemma 8.3, by
substituting an equality for the inclusion in the inductive hypothesis.

If § < «, then

YR 0) NN € V(v (B) N No) = V(o5 (0) =0,

since by assumption qbfvo (0) is strictly included in Np. In particular, if « is a successor
ordinal, we have %7 (0)) N Ny = ). If « is a limit ordinal, then

YL(@)N Ny C U wifﬂ(@) NN C U V(wfv(@) NNy)=0. O Claim.

§<a i<a
We can then use equations (8.10) and (8.12) to obtain
D (0) = 92, (0) 2 6%, (0) = ¥2,(0) and v2H(0) = No U, (0)
for ordinals 7y, d such that § < «. Finally,
P0) = INT = Nou g, (0) 2 Nou o), (0) =4 (0), fory <p.

This shows that 1 converges in exactly o + 3 steps in M3 and therefore terminates the
proof of Lemma 8.5. L]

Now Theorem 8.1 immediately follows from Lemmas 8.2, 8.3 and 8.5 when applied to
the formulas y, ¥ and ¥ defined in 8.2, 8.3 and 8.4 respectively.

In the introduction we used Ord(L,) to denote the set of closure ordinals of formulas of
the modal u-calculus. This section yields an insight on Czarnecki’s work [11] by proving the
closure of Ord(L,) under the ordinal sum. The general problem of characterizing Ord(L,)
is open. At the time of writing this paper, it is our opinion that still a few ordinals are
known to belong to Ord(L,)—all of them can be constructed from the cardinals 1,w and
wy by iterating the binary ordinal sum. Our results from Section 5 show that no other
infinite regular cardinal s (apart from w and w;) can be proved to belong to Ord(L,) in
a straightforward way, that is, by relying on the s-continuity of some formula in L, and
on the generalized Kleene theorem (Proposition 3.2). Therefore, any other membership of
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Ord(L,) requires a very different justification from the known ones. New questions about
Ord(L,) need to be raised, such as whether this set is closed under other ordinal operations.
Let us mention that a recent work [28] exhibits a rich structure for closure ordinals of the
modal p-calculus on bidirectional models. It is conceivable that studying closure ordinals on

restricted classes of models will eventually yield a finer understanding of the structure of
Ord(L,).
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