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Chapter 6
Truth & Proof

Synposis This chapter augments the dynamic axioms for dynamical systems from
the previous chapter with the full mathematical rigor of a proof system. This proof
system enables rigorous, systematic proofs for cyber-physical systems by providing
systematic structuring mechanisms for their correctness arguments. The most im-
portant goals of such a proof system are that it guarantees to cover all cases of a
correctness argument, so all possible behavior of a CPS, and that it provides guid-
ance on what proof rules to apply. A high-level interface of proofs with reasoning
for real arithmetic as well as techniques for logically simplifying real arithmetic
questions are discussed as well.

6.1 Introduction’

Chap.[5] investigated dynamic axioms for dynamical systems, i.e. axioms in differ-
ential dynamic logic (dL) that characterize dynamical systems operators in terms
of structurally simpler dL formulas. All it takes to understand the bigger system,
thus, is to apply the appropriate axiom and investigate the smaller remainders. That
chapter did not quite show all important axioms yet, but it still revealed enough to
prove a property of a bouncing ball. While that chapter showed exactly how all the
respective local properties about the system dynamics could be proved by invoking
the corresponding dynamic axiom, it has not become clear yet how these individual
inferences are best tied together to obtain a well-structured proof. That is what this
chapter will identify.

After all, there’s more to proofs than just axioms. Proofs also have proof rules
for combining fragments of arguments into a bigger proof by well-structured proof

1 By both sheer coincidence and by higher reason, the title of this chapter turns out to be closely
related to the subtitle of a well-known book on mathematical logic [1], which summarizes the
philosophy pursued here in a way that is impossible to improve upon any further: To truth through

proof.

157



158 6 Truth & Proof

steps. Proofs, thus, are defined by the glue that holds axioms together into a single
cohesive argument justifying its conclusion.

Granted, the working principle we followed with the axioms in Chap.[5|was quite
intuitive. We repeatedly identified a subformula that we can simplify equivalently by
applying any of the dL equivalence axioms from left to right. Since all dL axioms
reduce more complex formulas on the left to structurally simpler formulas on the
right, successively using them also simplified the conjecture correspondingly. That
is quite systematic for such a simple mechanism.

Recall that our proof about the (single-hop) bouncing ball from the previous
chapter still suffered from at least two issues, though. While it was a sound proof
and an interesting proof, the way we had come up with it was somewhat undisci-
plined. We just applied axioms seemingly at random at all kinds of places all over
the logical formula. After we see such a proof, that is not a concern, because we
can just follow its justifications and appreciate the simplicity and elegance of the
steps it took to justify the conclusionE] But better structuring would certainly help
us find proofs more constructively in the first place. The second issue was that the
axioms for the dynamics that Chap.[5|showed us did not actually help in proving the
propositional logic and arithmetic parts remaining in the end. So we were left with
informal justifications of the resulting arithmetic, which leaves plenty of room for
subtle mistakes in correctness arguments.

The present chapter addresses both issues by imposing more structure on proofs
and, as part of that, handle the operators of first-order logic that differential dynamic
logic inherits (propositional connectives such as A,V,—,—) and quantifiers (V,3).
As part of the structuring, we will make ample and crucial use of the dynamic ax-
ioms from Chap.[5] Yet, they will be used in a more structured way than so far. In a
way that focuses their use on the top level of the formula and in the direction that
actually simplifies the formulas.

While Chap.[5|laid down the most fundamental cornerstones of the Foundations
of Cyber-Physical Systems and their rigorous reasoning principles, the present chap-
ter revisits these fundamental principles and shapes them into a systematic proof
approach. The chapter is loosely based on previous work [15, Chapter 2.5.2]. The
most important learning goals of this chapter are:

Modeling and Control: This chapter deepens our understanding from the previous
chapter on how discrete and continuous systems relate to one another in the
presence of evolution domain constraints, a topic that the previous chapter only
touched upon briefly. It also makes precise how proofs can soundly reason when
only assuming evolution domains to hold in the end compared to the fact that
evolution domains have to hold always throughout a continuous evolution.

Computational Thinking: Based on the core rigorous reasoning principles for
CPS developed in Chap.[3] this chapter is devoted to reasoning not only rigor-
ously but also systematically about CPS models. Systematic ways of reasoning

2 Indeed, the proof in Chap. was creative in that it used axioms quite carefully in an order that
minimizes the notational complexity. But it is not easy to come up with such (nonsystematic)
shortcut proofs even if the KeYmaera X prover makes this rather easy with its proof-by-pointing
feature [8]].
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rigorously about CPS are, of course, critical to getting more complex CPS right.
The difference between the axiomatic way of reasoning rigorously about CPS
[16] as put forth in Chap.[5|and the systematic way [14} [15]] developed here is
not a big difference conceptually, but more a difference in pragmatics.

That does not make it less important, though, and the occasion to revisit gives
us a way of deepening our understanding of systematic CPS analysis principles.
This chapter explains ways of developing CPS proofs systematically and is an
important ingredient for verifying CPS models of appropriate scale. The chapter
also adds a fourth leg to the logical trinity of syntax, semantics, and axiomat-
ics considered in Chap.[5] It adds pragmatics, by which we mean the question
of how to use axiomatics to justify the syntactic renditions of the semantical
concepts of interest. That is, how to best go about conducting a proof to justify
truth of a CPS conjecture. An understanding of such pragmatics follows from a
more precise understanding of what a proof is and what arithmetic does.

CPS SKkills: This chapter is mostly devoted to sharpening our analytic skills for
CPS. We will also develop a slightly better intuition for the operational effects
involved in CPS in that we understand in which order we should worry about
operational effects and whether that has an impact on the overall understanding.

systematic reasoning for CPS

verifying CPS models at scale

pragmatics: how to use axiomatics to justify truth
structure of proofs and their arithmetic

CT

M&C CPS

discrete+continuous relation analytic skills for CPS
with evolution domains

6.2 Truth and Proof

Truth is defined by the semantics of logical formulas. The semantics gives a mathe-
matical meaning to formulas that, in theory, could be used to establish the truth of a
logical formula by expanding all semantic definitions. In practice, this is quite infea-
sible, for one thing, because quantifiers of differential dynamic logic quantify over
real numbers (after all their variables may represent real quantities like velocities
and positions). Yet, there are (uncountably) infinitely many of those, so determining
the truth value of a universally quantified logical formula directly by working with
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its semantics is challenging since that’d require instantiating it with infinitely many
real numbers, which would keep us busy for quite a while.

The semantics is even more challenging to deal with in the case of the hybrid
systems in the modalities of differential dynamic logic formulas, because hybrid
systems have so many possible behaviors and are highly nondeterministic. Literally
following all possible behaviors to check all reachable states hardly sounds like a
way that would ever enable us to stop and conclude the system would be safe. Ex-
cept, of course, if we happen to be lucky and found a bug during just one execution,
because that would be enough to falsify the formula. In fact, even following just one
particular execution of a hybrid system can be tricky, because that still involves the
need to compute a solution of its differential equations and check their evolution
domain constraints at all times.

Yet, we are still interested in establishing whether a logical formula is true, no
matter how complicated that may be, because we would very much like to know
whether the hybrid systems they refer to can be used safely. Or, come to think of it,
we are interested in finding out whether the formula is valid, since truth of a logical
formula depends on the state (cf. definition of semantics @ € [P] in Definitionf4.2))
whereas validity of a logical formula is independent of the state (cf. definition of
validity F P), because validity means truth in all states. Validity of formulas is what
we ultimately care about, because we want our safety analysis to hold in all permit-
ted initial states of the CPS, not just one particular initial state @ because we may
not even know the exact initial state of a CPS. In that sense, valid logical formulas
are the most valuable ones. We should devote all of our efforts to finding out what is
valid, because that will allow us to draw conclusions about all states, including the
real world state as well.

While exhaustive enumeration and simulation is hardly an option for systems
as challenging as CPS, the validity of logical formulas can be established by other
means, namely by producing a proof of that formula. Like the formula itself, but un-
like its semantics, a proof is a syntactical object that is amenable, e.g., to represen-
tation and manipulation in a computer. The finite syntactical argument represented
in a proof witnesses the validity of the logical formula that it concludes. Proofs can
be produced in a machine. They can be stored to be recalled as evidence for the
validity of their conclusion. And they can be checked by humans or machines for
correctness. Proofs can even be inspected for analytic insights about the reasons for
the validity of a formula, which goes beyond the mere factual statement of validity.
A proof justifies the judgment that a logical formula is valid, which, without such a
proof as evidence, is no more than an empty claim. Empty claims would hardly be
useful foundations for building any cyber-physical systems on.

Truth and proof should be related intimately, however, because we would only
want to accept proofs that actually imply truth, i.e. proofs that imply their conse-
quences to be valid if their premises are. That is, proof systems should be sound in
order to allow us to draw reliable conclusions from the existence of a proof. This
textbook will exercise great care to identify sound reasoning principles. The con-
verse and equally intriguing question is that of completeness, i.e. whether all valid
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formulas can be proved, which turns out to be much more subtle [14}, |17H19] and
won’t concern us until much later in this textbook.

6.2.1 Sequents

The proof built from axioms in Sect.[5.4]to justify a safety property of a bouncing
ball was creative and insightful, but also somewhat spontaneous or maybe even
disorganized. In fact, it has not even quite become particularly obvious what exactly
a proof was, except that it is somehow supposed to glue axioms together into a single
cohesive argument. But that is not a definition of a proofE]

In order to have a chance to conduct more complex proofs, we need a way of
structuring the proofs and keeping track of all questions that come up while working
on a proof as well as all assumptions that are available. But despite all the lamenting
about the proof in Sect.@ it has, secretly, been much more systematic than we
were aware of at the time. Even if it went in a non-systematic order as far as the
application order of the axioms was concerned, we still structured the proof quite
well (unlike the ad-hoc arguments in Sect.[d.8)). So part of what this chapter needs
to establish is to turn this lucky coincidence of a proper proof structure into an
intentional principle. Rather than just coincidentally structuring the proof well, we
want to structure all proofs well and make them all systematic by design.

Throughout this textbook, we will use sequents, which give us a structuring
mechanism for conjectures and proofs. Sequent calculus was originally developed
by Gerhard Gentzen [9} |10]] for studying properties of natural deduction calculi, but
sequent calculi have had tremendous successfor numerous other purposes since.

In a nutshell, sequents are a standard form for logical formulas that is convenient
for proving purposes, because it neatly aligns all available assumptions on the left
of the sequent turnstile - and gathers what needs to be shown on the right.

Definition 6.1 (Sequent). A sequent is of the form
r-A

where the antecedent I' and succedent A are finite sets of dL formulas. The
semantics of I" = A is that of the dL formula Apc P — Vpea O

The antecedent I" can be thought of as the list of formulas we assume to be true,
whereas the succedent A can be understood as formulas for which we want to show
that at least one of them is true, assuming all formulas of I" are true. So for proving
a sequent I' - A, we assume all I" and want to show that one of the A is true. For
some simple sequents like I", P+ P,A where, among another set of formulas I" in
the antecedent and another set of formulas A in the succedent, the same formula P

3 1t would have been very easy to define, though, by inductively defining formulas to be provable
if they are either instances of axioms or follow from provable formulas using modus ponens [[16].
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is in the antecedent and the succedent, we directly know that they are valid, because
we can certainly show P if we assume P. In fact, we will use this we will use this
as a way of finishing a proof. For other sequents, it is more difficult to see whether
they are valid (true under all circumstances) and it is the purpose of a proof calculus
to provide a means to find out.

The basic idea in sequent calculus is to successively transform all formulas such
that I forms a list of all assumptions and A the set of formulas that we would like
to conclude from I (or, to be precise, the set A whose disjunction we would like to
conclude from the conjunction of all formulas in I"). For example, when a formula
of the form P A Q is in the antecedent, we will identify a proof rule that simplifies
P A Q in the sequent I', P A\ Q | A by replacing it with its two subformulas P and Q
tolead to I', P,Q I A, because assuming the two formulas P and Q separately is the
same as assuming the conjunction P A Q, but involves smaller formulas.

Arguably the easiest way of understanding sequent calculus would be to interpret
I' F A as the task of proving one of the formulas in the succedent A from all of the
formulas in the antecedent I". But since dL is a classical logic, not an intuitionistic
logic, we need to keep in mind that it is actually enough for proving a sequent
I' - A to just prove the disjunction of all formulas in A from the conjunction of
all formulas in I". For the proof rules of real arithmetic, we will later make use
of this fact by considering the sequent I' - A as an abbreviation for the formula
Aper P — V gea O, because both have the same semantics in dL. Indeed, a proof of
the sequent z = 0 - x > z,x < 72 is only possible with this disjunctive interpretation
of the succedent. We cannot say whether x > z is true or whether x < 72 is true, but
if z =0 is assumed, it is a classical triviality that their disjunction is true.

Empty conjunctions A pcy P are equivalent to true. Empty disjunctions \/ pc P are
equivalent to false Hence, the sequent F A means the same as the formula A. The
empty sequent - means the same as the formula false. The sequent A - means the
same as formula A — false. Starting off a proof question is easy, too, because if we
would like to prove a dL formula P, we turn it into a sequent with no assumptions,
since we do not initially have any, and set out to prove the sequent + P.

4 Note that true is the neutral element for the operation A and false the neutral element for the
operation V. That is A A true is equivalent to A for any A and A V false is equivalent to A. So true
plays the same role that 1 plays for multiplication. And false plays the role that O plays for addition.
Another aspect of sequents I" - A that is worth mentioning is that other notations such as I' = A
or I' — A are also sometimes used in other contexts.
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(Note 34 (Nonempty trouble with empty sequents) Ifyou ever reduce a con-\
Jjecture about your CPS to proving the empty sequent |-, then you are in trou-
ble, because the empty sequent = means the same as the formula false and it
is impossible to prove false, since false isn’t ever true. In that case, either you
have taken a wrong turn in your proof, e.g., by discarding an assumption that
was actually required for the conjecture to be true, or your CPS might take the
\_ wrong turn, because its controller can make a move that is actually unsafe. )

In order to develop sequent calculus proof rules, we will again follow the logical
guiding principle of compositionality from Chap.[5| by devising one suitable proof
rule for each of the relevant operators. Only this time, we have two cases to worry
about for each operator. We will need one proof rule for the case where the operator
occurs in the antecedent so that it is available as an assumption. The corresponding
rule for A will be called [ALl rule since it operates on the left of the - sequent turn-
stile. And we will need another proof rule for the case where that operator occurs
in the succedent so that it is available as an option to prove. That rule for A will be
called [ARI rule since it is for A and operates on the right of the - sequent turnstile.
Fortunately, we will find a clever way of simultaneously handling all of the modality
operators at once in sequent calculus by using the dL axioms from Chap.[3}

6.2.2 Proofs

Before developing any proof rules for sequent calculus, let us first understand what
exactly a proof is, what it means to prove a logical formula, and how we know
whether a proof rule is sound so that it actually implies what it tries to prove.

(" Definition 6.2 (Global Soundness). A sequent calculus proof rule of the form

LA ... LA,
T'-A

is sound iff validity of all premises (i.e. the sequents I; - A; above the rule bar)
implies validity of the conclusion (i.e. the sequent I" = A below the rule bar):

\_ If E(IIFA))and ... and F (I, A,) then E (' A) )

Recall that the meaning of a sequent I" = A'is Aper P — Ve O by Deﬁnition
so that = (I' - A) stands for F (Aper P — Vpea Q) in Deﬁnition

A formula P is provable or derivable (in the dL sequent calculus) if we can find
a dL proof for it that concludes the sequent P at the bottom from no premises and
that has only used dL sequent proof rules to connect the premises to their conclusion.
The rulesfidl [TRland [LL]we discuss below will prove particularly obvious sequents
such as I',P + P,A from no premises and, thereby, provide a way of finishing a



164 6 Truth & Proof

proof. The shape of a dL sequent calculus proof, thus, is a tree with axioms at the
top leaves and the formula that the proof proves at the bottom root.

While constructing proofs, however, we start with the desired goal F P at the
bottom, since we want F P as the eventual conclusion of the proof. We work our
way backwards to the subgoals until they can be proven to be valid. Once all sub-
goals have been proven to be valid, they entail their respective conclusion, which,
recursively, entail the original goal + P. This property of preserving truth or pre-
serving validity is called soundness (Definition[6.2). While constructing proofs, we
work bottom-up from the goal to the subgoals and apply all proof rules from the
desired conclusion to the required premises. Once we have found a proof, we justify
formulas conversely from the leaves top-down to the original goal at the bottom, be-
cause validity transfers from the premises to the conclusion with sound proof rules.

construct proofs upwards

THFAI ..o ILEA

| validity transfers downwards
A

We write kg P iff dL formula P can be proved with dL rules from dL axioms.
That is, a dL formula is inductively defined to be provable in the dL sequent calculus
iff it is the conclusion (below the rule bar) of an instance of one of the dL sequent
proof rules, whose premises (above the rule bar) are all provable. A formula Q is
provable from a set @ of formulas, denoted by @ 4 Q, iff there is a finite subset
&y C @ of formulas for which the sequent @y - Q is provable.

6.2.3 Propositional Proof Rules

The first logical operators encountered during proofs are usually propositional logi-
cal connectives, because many dL formulas use shapes such as A — [o]B to express
that all behaviors of HP « lead to safe states satisfying B when starting the system in
initial states satisfying A. For propositional logic, dL uses the standard propositional
rules with the cut rule, which are listed in Fig.[6.1] Each of these propositional rules
decompose the propositional structure of formulas and neatly divides everything up
into assumptions (which will ultimately be moved to the antecedent) and what needs
to be shown (which will be moved to the succedent). The rules will be developed
one at a time in the order that is most conducive to their intuitive understanding.

Rules for Propositional Connectives
Proof rule[ALlis for handling conjunctions (P A Q) as one of the assumptions in the

antecedent on the left of the sequent turnstile ( - ). Assuming the conjunction P A Q
is the same as assuming each conjunct P as well as Q separately.
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( ' PFA I'PA T'FQA I'+PQ,A )
—~ TF-PA TFPAQA TFPVO.A
— I'+PA ' ,POFA I''PEA T,0FA
—— T,-PFA T.PAQF A T.PVOF A
I'PFQ,A
I'-P—Q,A IEI1",PFP,A ImI"Ftrue,A
EDF'_RA r,oFA r=c,A Ir,crA
r',P—>Q0FA I'A I'.falset- A
kFig. 6.1 Propositional proof rules of sequent calculus )
| I'POFA
I'PANQF A

Rule[Allexpresses that if a conjunction P A Q is among the list of available assump-
tions in the antecedent, then we might just as well assume both conjuncts (P and
0, respectively) separately. Assuming a conjunction P A Q is the same as assuming
both conjuncts P and Q. So, if we set out to prove a sequent of the form in the
conclusion (I',PAQ F A), then we can justify this sequent by instead proving the
sequent in the premise (I',P,Q - A), where the only difference is that the two as-
sumptions P and Q are now assumed separately in the premise rather than jointly as
a single conjunction as in the conclusion.

If we keep on using proof rule [AT] often enough, then all conjunctions in the
antecedent will ultimately have been split into their smaller pieces. Recall that the
order of formulas in a sequent I I A is irrelevant because I and A are sets, so we
can always pretend that the formula that we want to apply the rule[ALlto is last in the
antecedent. Rule[Alltakes care of all conjunctions that appear as top-level operators
in antecedents even if its notation seems to indicate it would expect P A Q at the
end of the antecedent. Of course, [ALl does not say how to prove AV (BAC) - C
or AV—(BAC) F C, because its conjunction B AC is not a top-level formula in the
antecedent but merely occurs somewhere deep inside as a subformula. But there are
other logical operators to worry about as well, whose proof rules will decompose
the formulas and ultimately reveal B A C at the top-level somewhere in the sequent.

Proof rule [ARlis for handling conjunction P A Q in the succedent by proving P
and, in a separate premise, also proving Q:

I'FPA TFHQ,A
I'EPAQ,A
Rule [AR] has to prove two premises, because if we are trying to prove a sequent
I' = PAQ, A with a conjunction P A Q in its succedent, it would not be enough at all
to just prove I = P,Q, A, because the meaning of the succedent is a disjunction, so
it would only enable us to conclude the weaker I" = PV Q, A. Proving a conjunction
in the succedent as in the conclusion of [AR] thus, requires proving both conjuncts.
It needs a proof of I' - P, A and a proof of I' = Q, A. This is why rule [AR]splits the
proof into two branches, one for proving I - P, A and one for proving I' - Q, A. If




166 6 Truth & Proof

both premises of rule[AR]are valid then so is its conclusion. To see this, it is easier to
first consider the case where A is empty. A proof of I" - P together with a proof of
I' - Q implies that I" = P A Q is valid, because the conjunction P A Q follows from
the assumptions I" if both P and Q individually follow from I". Rule[ARlis justified
by arguing by cases, once for the case where the disjunction corresponding to A is
false (in which case the argument for I" - P A Q suffices) and once where it is true
(in which case the conclusion is true without P A Q). Overall, proof rule[AR]captures
that proving a conjunction P A Q amounts to proving both P and Q separately.

Proof rule [VRl is similar to rule [AL] but for handling disjunctions in the succe-
dent. If we set out to prove the sequent I' = PV Q, A in the conclusion with a dis-
junction PV Q in the succedent, then we might as well split the disjunction into its
two disjuncts and prove the premise I" - P,Q, A instead, since the succedent has a
disjunctive meaning anyhow, so both sequents mean the same formula.

Proof rule [VI] handles a disjunction in the antecedent. When the assumptions
listed in the antecedent of a sequent contain a disjunction PV Q, then there is no
way of knowing which of the two disjuncts can be assumed, merely that at least one
of them is assumed to be true. Rule [V/T] thus, splits the proof into cases. The left
premise considers the case where the assumption PV Q held because P was true.
The right premise considers the case where assumption PV Q held because Q was
true. If both premises are valid (because we can find a proof for them), then, either
way, the conclusion I',PV Q F A will be valid no matter which of the two cases
applies. Overall, rule [VT] captures that assuming a disjunction PV Q requires two
separate proofs that assume each disjunct instead.

Proof rule =R]handles implications in the succedent by using the implicational
meaning of sequents. The way to understand it is to recall how we would prove
an implication in mathematics. In order to prove an implication P — Q, we would
assume the left-hand side P (which [=R] pushes into the assumptions listed in the
antecedent) and try to prove its right-hand side Q (which [=R] thus leaves in the
succedent). This is how left-hand sides of implications ultimately end up as as-
sumptions in the antecedent. Rule =R] thus, captures that proving an implication
P — Q amounts to assuming the left-hand P and proving the right-hand Q.

Proof rule [=I] is more involved. It it used to handle assumptions that are im-
plications P — Q. When assuming an implication P — Q, we can only assume its
right-hand side Q (second premise) after we have shown its respective assumption
P on its left-hand side (first premise). Another way to understand it is to recall that
classical logic obeys the equivalence (P — Q) = (=P V Q) and then using the other
propositional rules. Rule =L captures that using an assumed implication P — Q
allows us to assume its right-hand side Q if we can prove its left-hand side P.

Proof rule proves a negation —P by, instead, assuming P. Again, the easiest
way of understanding this rule is for an empty A in which case rule expresses
that the way of proving a negation —P in the succedent of the conclusion is to in-
stead assume P in the antecedent in the premise and proving a contradiction, which
is the formula false that an empty succedent means. When A is not empty, arguing
by cases of whether the disjunction that A means is true or false will again do the
trick. Alternatively, rule[=Rlcan be understood using the semantics of sequents from
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Definition[6.1} since a conjunct P on the left-hand side of an implication is seman-
tically equivalent to a disjunct —P on the right-hand side in classical logic. Overall,
rule =Rl captures that for proving a negation =P, it is enough to assume P and prove
a contradiction (or the remaining options A).

Proof rule handles a negation —P among the assumptions in the antecedent
of the conclusion by, instead, pushing P into the succedent of the premise. Indeed,
for the case of empty A, if P were shown to hold from the remaining assumptions
I', then I and —P imply a contradiction in the form of the empty sequent, which
is false. A semantic argument using the semantics of sequents also justifies [=L] di-
rectly since a conjunct =P on the left-hand side of an implication is semantically
equivalent to a disjunct P on the right-hand side in classical logic.

Identity and Cut Rules

All these propositional rules make progress by splitting operators. There is exactly
one proof rule for each propositional logical connective on each side of the turnstile.
All it takes is to look at the top-level operator of a formula and use the appropriate
propositional sequent calculus rule from Fig.[6.1]to split the formula into its pieces.
Such splitting will ultimately lead to atomic formulas, i.e. those formulas without
any logical operators. But there is no way to ever stop the proof yet. That is what the
identity rule idl from Fig.[6.1]is meant for. The identity rule idl closes a goal (there
are no further subgoals, which we sometimes mark by a * instead of a sequent to
indicate that we didn’t just forget to finish the proof), because assumption P in the
antecedent trivially implies P in the succedent (the sequent I',P - P, A is a simple
syntactic tautology). If, in our proving activities, we ever find a sequent of the form
I',P+ P A, for any formula P, we can immediately use the identity rule[idlto close
this part of the proof. The proof attempt succeeds if all premises are closed by fid]
or by other closing rules such as[TRI(it is trivial to prove the valid formula true) or
[[T] (assuming the unsatisfiable formula false means assuming the impossible).

Rule [cuflis Gentzen’s cut rule [9L|10] that can be used for case distinctions or to
prove a lemma and then use it. The right premise assumes any additional formula C
in the antecedent that the left premise shows in the succedent. Semantically: regard-
less of whether C is actually true or false, both cases are covered by proof branches.
Alternatively, and more intuitively, the[cufirule is a fundamental lemma rule. The left
premise proves an auxiliary lemma C in its succedent, which the right premise then
assumes in its antecedent for the rest of the proof (again consider the case of empty
A first to understand why this is sound). We only use cuts in an orderly fashion to
derive simple rule dualities and to simplify meta-proofs. In practical applications,
cuts are not needed in principle. In practice, complex CPS proofs still make use of
cuts for efficiency reasons. Cuts can be used, for example, to substantially simplify
arithmetic, or to first prove lemmas and then make ample use of them, in a number
of places in the remaining proof.

Even though we write sequent rules as if the principal formula (which is the one
that the sequent rule acts on like P A Q in rules [AR] and [AT]) were at the end of
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the antecedent or at the beginning of the succedent, respectively, the sequent proof
rules can be applied to other formulas in the antecedent or succedent, respectively,
because we consider their order to be irrelevant. Antecedents and succedents are
finite sets.

Sequent Proof Example

Even if the propositional sequent proof rules could hardly be the full story behind
reasoning for cyber-physical systems, they still provide a solid basis and deserve to
be explored with a simple example.

Example 6.1. A propositional proof of the exceedingly simple formula
vV <10Ab>0—b>0A(=(v>0) Vv <10) (6.1)
is shown in Fig.[6.2]} The proof starts with the desired goal as a sequent at the bottom:
Fv2 <10Ab>0—b>0A(—(v>0)Vi? < 10).

and proceeds by applying suitable sequent proof rules upwards until we run out of
subgoals and have finished the proof (the notation * is used to indicate when there

are no subgoals, which happens after rulesidll [ RI_LL).

X
% 02 <10,6> 0+ =(v>0),2 <10
M2 <10p>0-0>0 HHA2<10Ab>0F -(v>0),12<10
Eh2 <joab>0-b6>0 E2<10Ab>0F-(v>0)vi2<10
— V<10Ab>0Fb>0A(=(v>0)Vi2 < 10)
EX F12 <10Ab>0—=b>0A(=(v>0)Vv? < 10)

Fig. 6.2 A simple propositional example proof in sequent calculus

The first (i.e., bottom most) proof step applies proof rule =Rl to turn the impli-
cation (—) to the sequent level by moving its left-hand side into the assumptions
tracked in the antecedent. The next proof step applies rule[AR]to split the proof into
the left branch for showing that conjunct » > 0 follows from the assumptions in the
antecedent and into the right branch for showing that conjunct =(v > 0) vV1? < 10
follows from the antecedent also. On the left branch, the proof closes with an axiom
id after splitting the conjunction A in the antecedent into its conjuncts with rule [AL]
We mark closed proof goals with *, to indicate that we did not just stopped writing
but that a subgoal is actually proved successfully. Of course, the left branch closes
by rulefid because its assumption b > 0 in the antecedent trivially implies the for-
mula b > 0 in the succedent, as both formulas are identical. The right branch closes
with rule fid after splitting the disjunction (V) in the succedent with rule[VRland then
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splitting the conjunction (A) in the antecedent with rule[ALl On the right branch, the
first assumption formula v? < 10 in the antecedent trivially implies the last formula
in the succedent v? < 10, because both are identical, so rule [id applies.

Now that all branches of the proof have closed (with [idl and marked by x), we
know that all leaves at the top are valid. Since the premises are valid, each appli-
cation of a proof rule ensures that their respective conclusions are valid also, by
soundness. By recursively following this proof from the leaves at the top to the orig-
inal root at the bottom, we conclude that the original goal at the bottom is valid and
formula @ is, indeed, true under all circumstances (valid). The conjecture that
formula (6.1)) is valid is exactly what the proof in Fig.[6.2]justifies.

While this proof does not prove any particularly exciting formula, it still shows
how a proof can be built systematically in the dL calculus and gives an intuition
as to how validity is inherited from the premises to the conclusions. The proof has
been entirely systematic. All we did to come up with it was successively inspect
the top-level operator in one of the logical formulas in the sequent and apply its
corresponding propositional proof rule to find the resulting subgoals. All the while
we were doing this, we carefully watched to see if the same formula shows up in the
antecedent and succedent, for then the rule fid closes that subgoal. There would be
no point in proceeding with any other proof rule if the rule fid closes a subgoal.

Most interesting formulas will not be provable with the sequent proof rules we
have seen so far, because those were only for propositional connectives. Next, we,
thus, set out to find proof rules for the other operators of differential dynamic logic.

6.2.4 Soundness

Before proceeding with an investigation of additional sequent calculus proof rules,
notice that the sequent proof rules for propositional logic are sound [9, |10} |15] ac-
cording to the global soundness notion defined in Definition[6.2] We consider only
one of the proof rules here to show how soundness works. Soundness is crucial,
however, so you are invited to prove soundness for the other rules (Exercise@.

Proof. The proof rule [ARlis sound. For this, consider any instance for which both
premises I = P, A andI" - O, A are valid and show that the conclusionI" - PA Q,A
is valid. To show the latter, consider any state ®. If there is a formula F € I" in the
antecedent that is not true in @ (i.e. @ ¢ [F]) there is nothing to show, because
o € [I" - PAQ,A] then holds trivially, because not all assumptions in I" are satis-
fied in w. Likewise, if there is a formula G € A in the succedent that is true in @ (i.e.
o € [G]) there is nothing to show, because @ € [I" - P A Q, A] then holds trivially,
because one of the formulas in the succedent is already satisfied in w. Hence, the
only interesting case to consider is the case where all formulas in F € I" are true in
o and all formulas G € A are false. In that case, since both premises were assumed
to be valid, and I is true in @ but A false in o, the left premise implies that @ € [P]
and the right premise implies that @ € [Q]. Consequently, @ € [P A Q] by the se-
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mantics of A. Thus, @ € [[' - PAQ,A]. As the state @ was arbitrary, this implies
E(I'F PAQ,A), ie. the conclusion of the considered instance of [ARlis valid. O

6.2.5 Proofs with Dynamics

Now that we identified a left and a right proof rule for all propositional connectives
we could literally continue the logical guiding principle of connectivity and proceed
to also identify a left and a right proof rule for all top-level operator in all modalities.

Sequent Calculus Proof Rules for Dynamics
We could add a pair of sequent calculus proof rules for nondeterministic choices in

box modalities, one in the antecedent (rule [[U[R) and one in the succedent ([U]L):
'k [a]lPA[B]PA

YR T fauppa
I, [PA[BIPH A
YL e oBiPr A

thus, lead to quite some unnecessary duplication of concepts|’| Furthermore, such a
list of sequent rules is less flexible than the axioms from Chap.[5|are. The sequent
rules [[UJRI[U]L] can only be applied when a nondeterministic choice is at the top-
level position of a sequent, not when it occurs somewhere in a subformula such as
at the underlined position in the following sequent near the bottom of the proof of
single-hop bouncing balls from Sect.[5.4}

These rules directly follow from the axioms from Chap.[% though, and would,

A X' = —g][2x = 0;v:=—cvU2x > 0]B(x,v) (6.2)

Substituting Equals for Equals

Thus, instead of writing down a pair of (rather redundant and quite inflexible) se-
quent rules for each dynamic axiom, we instead cover all axioms at once. The key
observation was already foreshadowed in Chap.[5}

3 One subsequent difference will be that applying rule[AR]to the premise of [[U]| will split the proof
into two premises while subsequently applying [AI]to the premise of [[U]| will not.
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Note 35 (Substituting equals for equals) If an equivalence P <> Q is a valid
formula, then any occurrence of its left-hand side P in any subformula can be
replaced by its right-hand side Q (or vice versa), equivalently.

For example, using at the underlined position in the middle of dL formula (6.2)
the equivalence

[?2x =0;v:=—cvU 2 > 0]B(x,v) > [?x = 0;v:=—cVv]|B(x,v) A [2x > 0]B(x,v)
(6.3)
that is a direct instance of axiom[[U]| [ U B]P <+ [a]P A [B]Q from Chap.[3] the for-
mula (6.2)) is equivalent to

AF X' = —g]([7x = 0;v:=—cv]B(x,v) A[?x > 0]B(x,v)) (6.4)

since (6.4) is constructed from (6.2) by replacing the left-hand side of equivalence
(6.3) by its right-hand side in the middle of formula (6.2) at the indicated position.

Contextual Equivalence
The intuition of substituting equals for equals serves us well and is perfectly suffi-

cient for all practical purposes. Logic is ultimately about precision, though, which
is why we elaborate Note[35]as follows:

Lemma 6.1 (Contextual equivalence). The contextual equivalence rewriting
rules are sound:

r-cQ,A +P-Q

I'CQFA FP-Q
CER] CEL
I'+CP),A I,CP)FA

That is, if the equivalence P <+ Q in the second premise proves, then P can be
replaced by Q in any context C(_) anywhere in the succedent (rule or in the
antecedent (rule[CEL) in the first premise. Here we read C(_) as the context in which
the formula P occurs in the formula C(P) and read C(Q) as the result of replacing
P in that context C(_) by Q. While a concise technical treatment and precise defini-
tions of contexts and soundness proof for|[CERJ|CEL]is surprisingly simple [19], this
intuitive understanding is enough for our purposes here. If P and Q are equivalent
(second premise of and of [CEL), then we can replace P by Q no matter in
what context C(_) they occur in the sequents in the succedent (CER)) or antecedent
(CEL), respectively. These contextual equivalence rules provide the perfect lifting
device to use all equivalence axioms from Chap.[5]in any context in any proof.

Of course, it is crucial that P and Q are actually equivalent (second premise of
and unconditionally without any assumptions from I", because those
assumptions from I" may no longer hold in the context C(_). For example, even if



172 6 Truth & Proof

x=1and x> =1 are equivalent when assuming x > 0, that assumption is no longer
available in the context [x:=—1]_, so the following cannot be proved by [CER!
x>0Fpxi=—1x*=1 x>0Fx=1x>=1
= x>0k [x:=—1x=1

This inference would, indeed, be unsound, because the premises are valid but the
conclusion is not.

The flexible device of contextual equivalence rewriting by enables
flexible and intuitive reasoning steps. Of course, we should still take care to use
the axioms in the direction that actually simplifies the problem at hand. The dL
axioms such as axiom are primarily meant to be used for replacing the left-
hand side [oc U B]P by the structurally simpler right-hand side [o]P A [B]P, because
that direction of use assigns meaning to [t U B]P in logically simpler terms, i.e.
as a structurally simpler logical formula. Furthermore, that direction reduces a dL
formula to a formula with more formulas but smaller hybrid programs, which will
terminate after finitely many such reductions, because every hybrid program only
has finitely many subprograms.

Finally note that we will usually not explicitly mention the use of and[CERI
in proofs but leave it at a mention of the axiom that they invoked. For example, the

sequent proof step reducing conclusion (6.2)) to premise (6.4) using axiom[[U]| (and,
of course, the implicit rule [CER]) is simply written as:

A Y = —g]([?x = 0;v:=—cv]B(x,v) A[2x > 0]B(x,v))
ol Ak [x" = —g][?7x=0;v:=—cvU2x > 0]B(x,v)

In fact the full proof in Sect.[5.4]can suddenly be made sense of as a sequent proof
in this way by adding a sequent turnstile - and implicitly using [CER]in addition to
the respective indicated dynamic axioms.

Sequent Proof Example with Dynamics

See Fig.[6.3|for a simple example proof. This proof is not very interesting. Inciden-

Fv2 <10A—(=b) >0—b>0A(=(v>0) V2
LIk [e:=10](® <10A—(=b) > 0= b > OA (=(v > 0) V1* <
Lk [ar=—p)[e:=10](* < 10A—a >0 = b > O0A (=(v > 0) Vv
L fai=—b;c:=10] (P < 10A—a> 0 — b > OA (~(v> 0) v

Fig. 6.3 A simple dynamics example proof in sequent calculus

tally, though, the proof in Fig.[6.3ends with a premise at the top that is identical to
the (provable) conclusion at the bottom of Fig.[6.2] So gluing both proofs together
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leads to a proof of the conclusion at the bottom of Fig.[6.3}

la:=—b;c:=10](v* <10A—a>0—b>0A(=(v>0)VV* <c))

Since this completes the proof (no more premises) and dL proof rules and axioms are
sound, this conclusion is valid, so true in all states. Most crucially, this dL formula
now has the proof as a finite and entirely syntactic justification of why it is valid.
That is certainly more practical than enumerating all of the infinitely many possible
real values for the variables and checking whether the semantics evaluates to true.

A minor wrinkle foreshadowing further developments is that the proof in Fig.[6.3]
ends in a formula mentioning —(—b) > 0 while the proof in Fig. starts with a
formula mentioning » > 0 in the same place. Both formulas are, of course, equiv-
alent, but, in order to really glue both proofs togther, we still need to add some
proof rule that justifies this arithmetic transformation. We could add the following
special-purpose proof rule for this purpose, but will ultimately decide on adding a
more powerful proof rule instead (Sect.[6.5):

r,0>0rA
r,—(—6)>0FA4

6.2.6 Quantifier Proof Rules

When trying to make the proof for the bouncing ball from Sect.[5.4] systematic by
turning it into a sequent calculus proof, the first propositional step succeeds with
=Rl then a couple of steps succeed for splitting the hybrid program with dynamic
axioms from Chap. but, ultimately, the differential equation solution axiom
produces a quantifier for time that still needs to be handled. Of course, even a mere
inspection of the syntax of dL shows that there are logical operators that have no
proof rules yet, namely the universal and existential quantifiers.

't py),A 'k p(e),A
PRl — 2002 r,A R — 202
ST vap(x), A O #T,4,9xp(x)) I'F Jpk),A
I,pe)i-A Lp(y)k-A
AN AT A r,A,3
TVxp)F A Tapmra VEDa3eH)

Fig. 6.4 Quantifier sequent calculus proof rules

The quantifier proof rules are listed in Fig.[6.4]and work much as in mathematics.
In the proof rule we want to show a universally quantified property. When a
mathematician wants to show a universally quantified property Vx p(x) to hold, he
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could choose a fresh symboﬂ y and set out to prove that p(y) holds. Once he found
a proof for p(y), the mathematician would remember that y was arbitrary and his
proof did not assume anything special about the value of y. So he would conclude
that p(y) must indeed hold for all y since y was arbitrary, and that, hence, Vx p(x)
holds true. For example, to show that the square of all numbers is nonnegative, a
mathematician could start out by saying “let y be an arbitrary number”, prove y> > 0
for that y, and then conclude Vx (x> > 0), since y was arbitrary. Proof rule [7R] makes
this reasoning formally rigorous. It chooses a new variable symbol y and replaces
the universally quantified formula in the succedent by a formula for y. Notice, of
course, how crucially important it is to actually choose a new symbol y that has not
been used free anywhere else in the sequent before. Otherwise, we would assume
special properties about y in I"; A that would not be justified to assume. In fact, it
is enough if the variable y just is no free variable in the sequent I" F Vx p(x), A, in
which case the variable x itself can be used for the fresh symbol y, see Sect.@

In proof rule we want to show an existentially quantified property. When
a mathematician proves Ix p(x), he could directly produce any specific term e as
a witness for this existential property and prove that, indeed, p(e), for then he
would have shown Jxp(x) with this witness. For example, to show that there is
a number whose cube is less than its square, a mathematician could start by say-
ing “let me choose, say, % and show the property for 2%1 Then he could prove
(31)% < (31)2, because 0.125 < 0.25, and conclude that there, thus, is such a
number, i.e., Ix (x> < xz), because % was a perfectly good witness. This reason-
ing is exactly what proof rule enables. It allows the choice of any term e for x
and accepts a proof of p(e) as a proof of Jx p(x). Unlike in rule [7R] it is perfectly
normal for the witness e to mention other variables. For example, the witness for
a>0F 3x(x >y’ Ax<y?+a)isy* + 5» which has to depend on y and a.

However note that the claim “e is a witness” may turn out to be wrong, for ex-
ample, the choice 2 for x would have been a pretty bad start for attempting to show
Jx (x* < x?). Consequently, proof rule @Rlis sometimes discarded in favor of a rule
that keeps both options p(e) and 3x p(x) in the succedent. KeYmaera X instead al-
lows undoing proof steps if a proof attempt failed. If the proof with e is successful,
the sequent is valid and the part of the proof can be closed successfully. If the proof
with e later turns out to be unsuccessful, another proof attempt can be started.

This approach already hints at a practical problem. If we are very smart about
our choice of the witness e, rule Rl leads to very short and elegant proofs. If not,
we may end up going in circles without much progress in the proof. That is why
KeYmaera X allows you to specify a witness if you can find one (and you should
if you can, because that gives significantly faster proofs) but also allows you to
keep going without a witness, e.g., by applying axioms to the formula p(e) without
touching the quantifier.

Rules|[VLIFL are dual to[GRIVL] In proof rule[¥I] we have a universally quantified
formula in the assumptions (antecedent) that we can use, instead of in the succedent,

6 In logic, these fresh symbols are known as Skolem function symbol [21] or Herbrand function
symbol [[11]], except that here we can just use fresh variables for the same purpose.
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which we want to show. In mathematics, when we know a universal fact, we can use
this knowledge for any particular instance. If we know that all positive numbers have
a square root, then we can also use the fact that 5 has a square root, because 5 is a
positive number. Hence from assumption Vx (x > 0 — Jyx = y?) in the antecedent,
we can also assume the particular instance 5 >0 — Jyx = y?) that uses 5 for x.
Rule [VT] can produce an instance p(e) of the assumption Vx p(x) for an arbitrary
term e. We sometimes need the universal fact Vx p(x) for multiple instantiations
with ey, e, e3 during the proof. Fortunately, rule [VTl is also sound when it keeps
the assumption Vx p(x) in the antecedent so that it can be used repeatedly to obtain
different instances.

In proof rule L] we can use an existentially quantified formula from the an-
tecedent. If we know an existential fact in mathematics, then we can give a name to
the object that we then know does exist. If we know that there is a smallest integer
less than 10 that is a square, we can call it y, but we cannot denote it by a different
term like 5 or 4+2, because they may be (and in fact are) the wrong answer. Rule L[]
gives a fresh name y to the object that was assumed to exist. Since it does not make
sense to give a different name for the same object later, 3x p(x) is removed from the
antecedent when rule[ L] adds p(y).

Note how the quantifier proof rules in Fig.[6.4] continue the trend of the proposi-
tional sequent calculus rules in Fig.[6.1} they decompose logical formulas into sim-
pler subformulas. Admittedly, the instances e chosen in rules can be rather
large terms. But that is a matter of perspective. All it takes is for us to understand that
concrete terms, no matter how large, are still structurally simpler than quantifiers.

6.3 Derived Proof Rules

The universal quantifier rule [/Ll for the antecedent shown in Fig.[6.4] does not re-
tain the universal assumption Vx p(x) in the antecedent even if it said it could. The
following proof rule helps in cases where multiple instantiations of a universal as-
sumption are needed, because it can be used repeatedly to produce p(e) and p(é):
' Vxp(x),ple) - A

L' Vxp(x)F A

But it is not very practical to adopt every possible proof rule. Instead, the newly
suggested proof rule[YYLlis a derived rule, which means that it can be proved using
the other proof rules already. Obviously, the only other proof rule that could produce
an assumption p(e) from the assumption Vx p(x) is rule /L] from Fig.[6.4] and that
rule swallows said assumption.

What we could do to derive /Y11 is to first copy the assumption Vx p(x) to obtain
a duplicate, and then use [FI] to turn one copy into p(e), leaving the other copy of
Vx p(x) for later use. Only how do we copy assumptions?

Would it even be fine to duplicate assumptions in a sequent? Fortunately, se-
quents consist of a finite set of assumptions I" and a finite set A, so that assuming
the same formula twice does not change the meaning of the sequent (Sect.[6.5.4).

VvL
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Operationally, assumptions can be duplicated by thelcuflrule to prove the formula
Vx p(x) as a new lemma, which is trivial because it is among the assumptions, and
then subsequently work with the extra assumption. This derives rule [?¥I] by the
following sequent calculus proof:

* ' Vxp(x),ple) - A
W Vxp(x) F Vxp(x),A L Vap(x),Vxp(x) - A
el I'Vxp(x)F A

This sequent calculus proof starts with the conclusion of derived rule [/¥I] at the
bottom and ends with only the premises that rule [/¥[]has at the top. What makes
rule[YVL]a derived rule is that we can use it in any proof and expand it into the above
more verbose proof using rules instead.

6.4 A Sequent Proof for a Non-Bouncing Ball

Recall the bouncing ball abbreviations from Sect.[5.4}

AL O<x Ax=H Av=0 A g>0A 1>¢>0
B(x,v) défo <xAx<H
(W' = —) E (¥ = v/ = —g)
And consider the single-hop bouncing ball formula again:

A—['=—g(2x=0;v:=—cvU2x > 0)]B(x,v) BG14F)

Sect.[5.4] already had a proof of (5.14) with the dynamic axioms from Chap.[5} By
simply adding a sequent turnstile - that happens to be a sequent calculus proof,
too. Instead of repeating this proof in sequent calculus style, we consider a similar
property where we now include the evolution domain but leave out the discrete part:

A— [x"=—g&x>0]B(x,v) (6.5)

To prove (6.3), we convert it to a sequent and conduct a sequent calculus proof:
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- * A,r>0,H—5$r>0+ B(H —§
A r>0F 0<r<r E]A,VZO, [x:=H—5r?]x>0F [x:=H —
A,r>0,0<r<r— [x:=H — §r2]x>0F [x: H—ng}B X,
A, r>0,Y0<s<r[x:=H — §s*]x>0+ [x:=H — §r?|B(x,v)
Ar>0F YO<s<r[x:=H — §s*]x>0 — [x:=H — § v
AFr>0— (VO<s<r[x:=H — §s*]x>0 — [x:
- A V>0 (VO<s<t[x:=H — %sz]xZO — [x:=H — %tz]B(x,v )
O Ak [ = —g&x>0|B(x,v)
FA— [x"=—g&x>0]B(x,v)

This proof boldly stated that the first premise closes, except that
A, r>0F 0<r<r

is not exactly an instance of the rule [idl Even here we need simple arithmetic to
conclude that 0 < r < r is equivalent to > 0 by reflexivity and flipping sides, at
which point the first premise turns into a formula that can be closed by thelid rule:

*

mA, r>0Fr>0

A full formal proof and a KeYmaera X proof, thus, need an extra proof step of
arithmetic in the left premise (marked by rule[R). In paper proofs, we will frequently
accept such minor steps as abbreviations but always take note of the reason. In the
above example, we might, for example remark alongside[RIthe arithmetic reason “by
reflexivity of < and flipping 0 < rtor>0".

The second remaining premise in the above proof is

A,VZO,H— 57 >0+ B(H - Er ,—gt)
which, when resolving abbreviations turns into
0<xAx=H Av=0Ag>0A 12c20,r207H—§r2 >0F0<H-— 2r2 NH— ”27 P2 <H
This sequent proves using rule [AR] plus simple arithmetic for its branch
0<x Ax=H Av=0 A g>0A 1>¢>0,r>0,H — grz >0F0<H- 8/

We again bite the arithmetic reason as “by flipping 0 < H — §r* to H — §r* > 0.
Some more arithmetic is needed on the respective right branch resulting from [AR}

0<x Ax=H Av=0A g>0A 1>c>0,r>0,H — §r2 >0FH— %ﬂ <H
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where we note the arithmetic reason “g > 0 and 7> > 0”. Finishing the above sequent
proof up as discussed for the second premise, thus, shows that dL formula at
the conclusion of the proof is provable. This time, we have a well-structured and
entirely systematic sequent calculus proof in which proof rules and axioms are only
used on the top-level.

In order to make sure you do not forget why some arithmetic facts are true, you
are strongly advised to write down such arithmetic reasons in your paper proofs
to justify that the arithmetic is valid. KeYmaera X provides a number of ways for
proving real arithmetic that will be discussed next.

6.5 Real Arithmetic

What, in general, can be done to prove real arithmetic? We managed to convince
ourselves with ad-hoc arithmetic reasons that the simple arithmetic in the above
proofs was fine. But that is neither a proper proof rule nor should we expect to get
away with such simple arithmetic arguments for the full complexity of CPS.

Chapters [I8] and [T9) will discuss the handling of real arithmetic in much more
detail. For now, the focus is on the most crucial elements for proving CPSs. Dif-
ferential dynamic logic and KeYmaera X make use of a fascinating miracle: the
fact that first-order logic of real arithmetic, however challenging it might sound, is
perfectly decidable according to a seminal result by Alfred Tarski [23]]. First-order
logic of real arithmetic (FOLR) is the fragment of dL consisting of quantifiers over
reals and propositional connectives of polynomial (or rational) term arithmetic with
(real-valued) variables and rational constant symbols such as %, but no modalities.
The most immediate way of incorporating uses of real-arithmetic reasoning into
our proofs is, thus, by the rule [l that considers as proved all the sequents whose
corresponding formulas in FOLp that are valid, which is decidable.

Lemma 6.2 (R Real arithmetic). First-order logic of real arithmetic is de-
cidable so that all valid facts of FOLR are obtained by this proof rule:

(if \ P— \/ Qisvalid in FOLg)

rea Pel’ QeA

The proof rule Rlis remarkably different from all other proof rules we ever con-
sider in this book. All other axioms and proof rules provide straightforward syntactic
transformations that are easily implementable on a computer, for example in the the-
orem prover KeYmaera X [8]. The real arithmetic proof rule [, however, has a side
condition about a formula being valid in real arithmetic, which is not at all obvi-
ous how to check, but fortunately still decidable. It is the conceptually simple-most
interface between proof-theoretic logic on the one side and model-theoretic alge-
braic decision procedures for real arithmetic on the other side. The real arithmetic
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proof rule [R proves exactly the sequents representing valid formulas in first-order
real arithmetic. But the formula actually has to be in first-order real arithmetic, so
cannot contain any modalities or differential equations, which are out of scope for
Tarski’s result.

Example 6.2. For example, proof rule [Rl would prove the following list of sequents
because they represent valid first-order real arithmetic formulas:

* *

R——s— B

szzo x>0Fx3>0
* *

IR R
ml—x>0<—>x5>0 a>0,b>0Fy>0—ax2+by>0

But rule[RIwould not prove x2 > 0F x> 0, because it is not valid. Rule B would not
provex > 0,v>0F [x’ =v]x > 0, either, because it is not in pure real arithmetic.

6.5.1 Real Quantifier Elimination

On the surface, proof rule[Rrepresents all we need to know at this stage about first-
order real arithmetic. How does that miracle work, though? Without any doubt, the
most complex features of first-order real arithmetic are its quantifiers. And even
if a real arithmetic formula has no quantifiers, we can pretend it had by prefixing
it with universal quantifiers for all free variables (forming the universal closure).
After all, if we would like to show a formula is valid, then we need to show it is
true for all values of all its variables, which semantically corresponds to having
all universal quantifiers in front. That is why an understanding of first-order real
arithmetic proceeds by understanding the role of quantifiers over the reals.

In a nutshell, the notation QE(P) denotes the use of real arithmetic reasoning on
formula P to obtain a formula QE(P) over the same free variables that is equivalent
to P but simpler, because QE(P) is quantifier-free. When starting with a first-order
real arithmetic formula P in which all variables are quantified, the quantifier-free
equivalent QE(P) has no variables, so directly evaluates to either true or false.

Example 6.3. Real quantifier elimination yields, e.g., the following equivalence:
QE(3x(ax+b=0)) = (a#0Vb=0) (6.6)
Both sides are easily seen to be equivalent, i.e.
FEdx(ax+b=0)«< (a#0Vb=0) 6.7)

because a linear equation with nonzero inhomogeneous part has a solution iff its
linear part is nonzero as well. And a constant equation (with a = 0) only has a
solution if » = 0. The left-hand side of the equivalence may be hard to evaluate,
because it conjectures the existence of an x and it is not clear how we might get
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Expedition 6.1 (Quantifier elimination)

One of Alfred Tarski’s many seminal results from the 1930s proves quantifier
elimination and decidability for real arithmetic [23]].

Definition 6.3 (Quantifier elimination). A first-order logic theory (such
as first-order logic FOLR over the reals) admits quantifier elimination if,
with each formula P, a quantifier-free formula QE(P) can be associated
effectively that is equivalent, i.e. P <> QE(P) is valid (in that theory).

Theorem 6.1 (Tarski’s quantifier elimination). The first-order logic of
real arithmetic admits quantifier elimination and is, thus, decidable.

That is, there is an algorithm that accepts any first-order real arithmetic formula
P in FOLR as input and computes a formula QE(P) in FOLy that is equiva-
lent to P but quantifier-free (and does not mention new variables or function
symbols either).

The operation QE can be assumed to evaluate ground formulas (i.e., without
variables) such as % < 2+ 1, yielding a decision procedure for closed for-
mulas of this theory (i.e., formulas without free variables, which one obtains
when forming the universal closure by prefixing the formula with universal
quantifiers for all free variables). For a closed formula P, all it takes is to com-
pute its quantifier-free equivalent QE(P) by quantifier elimination. The closed
formula P is closed, so has no free variables or other free symbols, and neither
will its quantifier-free equivalent QE(P). Hence, P as well as its equivalent
QE(P) are either equivalent to true or to false. Yet, QE(P) is quantifier-free,
so which one it is can be found out simply by evaluating the (variable-free)
concrete arithmetic in QE(P).

While a full account of the nuances of quantifier elimination [2} 3} [5-7, |12}
20,22-24] is beyond the scope of this book, one useful procedure for quantifier
elimination in real arithmetic will be investigated in Chaps. [T8and[T9]

such a real number for x, since there are so many reals. The right-hand side, instead,
is trivial to evaluate, because it is quantifier-free and directly says to compare the
values of a and b to zero and that an x such that ax+ b = 0 will exist if and only if a
0 or b = 0. This is easy to check at least if a, b are either concrete numbers or fixed
parameters for your CPS. Then all you need to do is make sure your choices for those
parameters satisfy these constraints. If a or b are symbolic terms (not mentioning x
otherwise the equivalence is false and QE gives a different result), then
still identifies the conditions for the existence of an x such that ax+ b = 0.

Example 6.4. Quantifier elimination also handles universal quantifiers:

QE(Vx(ax+b+#0)) = (a=0ADb#£0)
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Again, both sides are easily seen to be equivalent, because all x ensure ax+b # 0
only if b is nonzero and no x can cancel b since a = 0. This proves the validity:

EVx(ax+b#0) < (a=0Ab#0)

Overall, if we have quantifiers, QE can remove them for us. But we first need
such quantifiers. Rules went through a lot of trouble to get rid of the
quantifiers in the first place. Oh my! That makes it kind of hard to eliminate them
equivalently later on. Certainly the proof rules in Fig.[6.4 have not been particularly
careful about eliminating quantifiers equivalently. Just think of what might happen
if we did try to use rule with the wrong witness. That is certainly cheaper than
quantifier elimination, but hardly as precise and useful.

Yet, if we misplaced a quantifier using the ordinary quantifier rules from Fig.[6.4]
then all we need to do is to dream it up again and we are back in business for elim-
inating quantifiers by QE. The key to understanding how that works is to recall
that the fresh (Skolem) variable symbols introduced by rule [/Rl were originally uni-
versal. And, in fact, whether they were or not, we can always prove a property by
proving it with an extra universal quantifier Vx around.

Lemma 6.3 (Reintroducing universal quantifiers). This rule is sound:
i I'FVxP A

T'FPA

With the rule [¥] we can reintroduce a universal quantifier, which can then
promptly be eliminated again by QE.

Example 6.5. Together with rule[[¥] quantifier elimination can decide whether FOLg
formula 3x (ax+ b = 0) is valid. The equivalence already indicates that there
are values of @ and b that falsify 3x (ax+ b = 0), because there are values that falsify
the equivalent formula a # 0V b = 0. The direct way of deciding this formula by
quantifier elimination first uses ¥ for the remaining free variables a,b and then
handles the fully quantified universal closure by quantifier elimination to obtain a
quantifier-free equivalent (with the same free variables so none):

QE(VaVbIx(ax+b=0)) = false

So rule [i¥] can reintroduce a universal quantifier, which can then be eliminated
again by QE. Wait, why did it make sense to first swallow a quantifier with the
lightweight rule and then later reintroduce it with rule {7l and then eliminate it
once again with the big steamroller in the form of QE?

Before you read on, see if you can find the answer for yourself.

It can be pretty useful to get quantifiers out of the way first using the quick rules

VRIFRIVLIFL] because other sequent rules such as propositional rules only work
in the top-level, so quantifiers need to get out of the way before any other proof
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rules could be appliedﬂ If the formula underneath the quantifier contains modalities
with hybrid programs, then that is too much to ask from QE to solve them for us as
well. The key is to first get rid of quantifiers by using extra symbols, work out the
proof arguments for the remaining hybrid program modalities and then reintroduce
quantifiers by [l to ask QE for the answer to the remaining real arithmetic.

Example 6.6. The following sequent proof illustrates how a quantifier would first be
handled by rule then dynamic axioms handle the modalities and finally a uni-
versal quantifier is reintroduced with rule [¥]before quantifier elimination proves the
resulting arithmetic. In fact, the top-most use of rule [¥] also introduces a universal
quantifier for x, which was never quantified in the original goal. All free variables
are implicitly universally quantified, which fits to the fact that we seek to prove va-
lidity, so truth in all states for all real values of all variables. Besides, rule ¥ can
always introduce a universal quantifier to prove a formula if that succeeds.

*
FVAVd(d> —x— 0> 0Ax+d > 0)
OFVd(d>—x=0>0/Ax1d>0)
- d>—x50>0Ax+d >0
LIrd> x5 0>0A[xi=x+d]x>0
LI d> —x = [x:i=0]x > 0A[xi=x+d]x >0
M%dZ—x—)[x::OUx::x—l—d]xZO
w}—Vd(dZ—x%[x:zOUx:zx—&—d]xZO)

While this is a rather canonical proof structure, dynamic axioms can be applied
anywhere. So, in this case, we could have skipped the rule[¥Rland directly apply the
dynamic axioms, bypassing also the need to reintroduce Vd by rule [ 1ater.

Example 6.7. Even if quantifier elimination handles existential quantifiers just as
well as universal quantifiers, some care is needed with existential quantifiers. The
additional complication is that when we turn an existential quantifier into a witness
with rule dR] even with a variable as a witness, then there is no way of getting said
existential quantifier back later, but only a stronger universal quantifier using rule
[Yl Genuine existential quantifier, though, usually cannot be proved by a universal
quantifier instead, even if it would be sound to do so. That is why the following
sequent proof uses dynamic axioms in the middle of the formula directly until the
remaining formula is pure arithmetic such that rule [Rlcan handle it:

7 The exception are contextual equivalence rules [CERJCEL] which, fortunately, can even proceed
within the context of a quantifier. This can be particularly helpful for existential quantifiers.
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*

FVx(x>0—3d(d>0A0>0Ax+d>0))

O Fx>0-3d(d>0/0>0Ax+d >0)

LI x>0 3d(d >0A0>0A[x:=x+d]x>0)

LIk x>0—3d (d > 0A[x:=0]x > 0A[x:=x+d]x>0)
LI x>0—-3d(d>0A[x:=0Uxi=x+d]x>0)

6.5.2 Instantiating Real Arithmetic

Real arithmetic can be very challenging. That does not come as a surprise, because
cyber-physical systems and the behavior of dynamical systems themselves is chal-
lenging. On the contrary, it is pretty amazing that differential dynamic logic reduces
challenging questions about CPS to just plain real arithmetic. Of course, that means
that you may be left with challenging arithmetic, of quite noticeable computational
complexity. This is one part where you can use your creativity to master challeng-
ing verification questions by helping the KeYmaera X prover figure them out. While
there will soon be more tricks in your toolbox to overcome the challenges of arith-
metic, we discuss some of them in this chapter.

Providing instantiations for quantifier rules can significantly speed up
real arithmetic decision procedures. The proof in Sect.[6.4]instantiated the universal
quantifier Vs for an evolution domain constraint by the end point r of the time inter-
val using quantifier proof rule[VIl This is a very common simplification that speeds
up arithmetic significantly (Note[36). It does not always work, though, because the
instance one guesses may not always be the right one. Even worse, there may not
always be a single instance that is sufficient for the proof.

rNote 36 (Extreme instantiation) The proof rule I for universal quantlﬁers\

in the antecedent and the rule |3R| for existential quantifiers in the succedent

allow instantiation of the quantified variable x with any term e. Such an instan-

tiation is very helpful if only a single instance e is important for the argument.
For quantifiers coming from the handling of evolution domains in axiom

ID] from Lemma most uses only require a single time instance, where an

extremal value for time often is all it takes. The proof steps that often help then

is instantiation of the intermediate time s by the end time t:
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Er >0+ 0<r<t,... :>0,q9(y()) F [x:=y(@)]p(x)
=,1>0,0<1<t — q(y(¢)) F [x:=y()]p(x)
M, 1>0,50<5<1q(y(s)) F [x:=y(1)]p(x)
— [,1>0F (Y0<s<tq(y(s))) = [x==y(1)]p(x)
— I >0 — ((V0<s<tq(y(s)) = [x:=y(1)]p(x))
L I'=Vt>0 ((VOgsgtq(y(s))) — x::y(t)]p(x))
O T+ W =/()&q@)]pk)

This happens so frequently that KeYmaera X defaults to just using this instan-
\_ fiation. Similar instantiations can simplify arithmetic in other cases as well. )

6.5.3 Weakening Real Arithmetic

It can be very useful to just drop arithmetic assumptions that are irrelevant for the
proof to make sure they are no distraction for real arithmetic decision procedures.
In the proof in Sect.[6.4] the left premise was

A, r>0F 0<r<r

The proof of this sequent did not make use of A at all. Here, the proof worked easily.
But if A were a very complicated formula, then proving the same sequent might have
been very difficult, because our proving attempts could have been distracted by the
presence of A and all the lovely assumptions it provides. We might have applied
lots of proof rules to A before finally realizing that the sequent proves because of
r>0F 0<r<r alone.

While quantifier elimination is not based on applying propositional proof rules,
unnecessary assumptions can still cause considerable distraction [[15, Chapter 5].
Think of how much easier it is to see that ax®> 4+ bx > 0 is true if somebody only
tells you the relevant assumptions @ > 0, bx > 0 rather than listing a lot of other true
but presently useless assumptions about the values of a,b and x. Consequently, it
often saves a lot of proof effort to simplify irrelevant assumptions away as soon as
they have become unnecessary. Fortunately, sequent calculus already comes with
a general-purpose proof rule for the job called weakening that will be
elaborated in Sect.[6.5.4), which we can use on our example from the left premise
in the proof of Sect.[6.4]to remove the assumption A:

r>0F 0<r<r
IMJA,rZO Fo<r<r
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Note 37 (Occam’s assumption razor) Think how hard it would be to prove
a theorem with all the facts in all books of mathematics as assumptions. Com-
pared to a proof from just the two facts that matter for that proof.

You are generally advised to get rid of assumptions that you no longer need. This
will help you manage the relevant facts about your CPS, will make sure you stay on
top of your CPS agenda, and will also help the arithmetic in KeYmaera X to succeed
much quicker. Just be careful not to hide an assumption that you still need. But if
you accidentally do, then that alone can also be a valuable insight, because you just
found out what the safety of your system critically depends on.

Finally recall how the real arithmetic proof of the first premise in Note[36] did
not need the potentially long list of unnecessary assumptions in I". And, in fact, the
proof also weakened away the modal formula [x:=y(z)]p(x) from the sequent with
to make the sequent arithmetic and amenable to real arithmetic ruleRl

6.5.4 Structural Proof Rules

The antecedent and succedent of a sequent are considered as sets. That implies that
the order of formulas is irrelevant, and we implicitly adopt what is called the ex-
change rule and do not distinguish between the following two sequents

I''A/BF A and I''BAF A
ultimately since A A B and B A A are equivalent. Nor do we distinguish between
I'-C,D,A and I'-D,C,A

ultimately since CV D and DV C are equivalent. Antecedent and succedent are con-
sidered as sets, not multisets, so we implicitly adopt what is called the contraction
rule and do not distinguish between the following two sequents

ALAFA and T,AFA

because A AA and A are equivalent. It does not matter whether we make an assump-
tion A once or multiple times. Nor do we distinguish between

r-c,c,A ad TIFCA

because C' VvV C and C are equivalent. We could adopt these exchange rules and con-
traction rules explicitly, but usually leave them implicit:
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T'+Q,PA _TFPPA
I'FPQ,A I'FPA
pry QP4 PP+ A
[POFA I,PFA

The only structural rule of sequent calculus that we will find reason to use ex-
plicitly in practice is the weakening proof rule (alias hide rule) that can be used to
remove formulas from the antecedent (WLJ) or succedent (WR)), respectively:

I'-A
WK I'tPA
I'-A
Ir,P-A

Weakening rules are sound, since it is always fine to prove a sequent with more
formulas in the antecedent or succedent by a proof that uses only some of those
formulas. Proof rule [WI] proves the conclusion I', P+ A from the premise I' - A,
which dropped the assumption P. Surely, if premise I" - A is valid, then conclusion
I',P+ A is valid as well, because it even has one more (unused) assumption avail-
able, namely P. Proof rule [WR] proves the conclusion I" - P,A from the premise
I' F A, which is fine because I' - A just has one less (disjunctive) option in its
succedent. To see why that is sound, recall the disjunctive meaning of succedents.

At first sight, weakening may sound like a stupid thing to do in any proof, because
rule[WT]discards available assumptions (P in the antecedent) and rule[WR]discards
available options (P in the succedent) for proving the statement. This seems to make
it harder to prove the statement after using a weakening rule. But weakening is
actually useful for managing computational and conceptual proof complexity by
enabling us to throw away irrelevant assumptions. These assumptions may have
been crucial for another part of the proof, but have just become irrelevant for the
particular sequent at hand, which can, thus, be simplified to I - A. Weakening, thus,
streamlines proofs, which also helps speed up arithmetic immensely (Sect.[6.5.3).

Of course, the opposite of the weakening rules would be terribly unsound. We
cannot just invent extra assumptions out of thin air just because we feel like wanting
to have them at our disposal. But once we have the assumptions, we are free to not
use them. That is, the premise of [WLlimplies the conclusion but not vice versa.

WL

6.5.5 Substituting Equations

If we have an equation x = e among our assumptions (in the antecedent), it is often
significantly more efficient to use that equation for substituting e for all other occur-
rences of x instead of waiting for a real arithmetic decision procedure to figure this
out. If we have x = e among our assumptions, then any (free) occurrence of x can
be replaced by e, both in the succedent as well as in the antecedent:
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I''x=el pe),A I'x=eple)k A
I'x=ek p(x),A I'x=epx)kA

It would be okay to use the equation in the other direction for replacing all oc-
currences of e by x, because the equation e = x is equivalent to x = e by symmetry.
Both proof rules, ERl and ELl apply an equation x = e from the antecedent to an oc-
currence of x in the antecedent or succedent to substitute e for x. By using the proof
rule sufficiently often, multiple occurrences of x in I' and A can be substituted. Es-
pecially if x does not occur in e, then using the proof rules ERIEL] exhaustively and
weakening x = e away by rule [WL] removes the variable x entirely, which is what
quantifier elimination will otherwise have to achieve by a complex algorithm.

Quantifier elimination would have been able to prove the same fact, but with sig-
nificantly more time and effort. So you are advised to exploit these proof shortcuts
whenever you spot them. Of course, KeYmaera X is clever enough to spot certain
uses of equality rewriting as well, but you may be a better judge of how you would
like to structure your proof, because you are more familiar with your CPS of interest.

ERI

6.5.6 Abbreviating Terms

The opposite of exhaustively substituting in equations by rules can also be
helpful sometimes. When there are complicated terms whose precise relation to the
other variables is not important, a new variable can be introduced as an abbreviation
for the complicated term.

For example, the following sequent looks complicated but becomes easy when
abbreviating all occurrences of the complex term %t2 + vt 4+ x by a new variable z:

a>0v>0,>00< §t2+w+x,gr2+w+x§d,dg 10+ gtz—i—vt—i—xg 10
[
Z Z Z

The sequent resulting from that abbreviation lost how exactly the value of the new
variable z relates to the values of a,, v, x but exposes the simple transitivity argument
that easily proves the sequent by rule

a>0,v>0,t>00<zz<d,d<10Fz<10

A proof rule for introducing such abbreviations will be investigated in Chap.[12]

6.5.7 Creatively Cutting Real Arithmetic

Weakening is not the only propositional proof rule that can help accelerate arith-
metic. The [cufl rule is not just a logical curiosity, but can actually be shockingly
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helpful in practice [4]. It can speed up real arithmetic a lot when using a cut to re-
place a difficult arithmetic formula by a simpler one that is sufficient for the proof.

For example, suppose p(x) is a big and very complicated formula of first-order
real arithmetic. Then proving the following formula

(x—)? <0AP(y) — p(x)

by real arithmetic will turn out to be surprisingly difficult and can take ages (even
if it ultimately terminates). Yet, upon closure inspection, (x —y)? < 0 implies that
y = x, which makes the rest of the proof easy since, p(y) easily implies p(x) if,
indeed, x = y. How do we exhibit a proof based on these thoughts?

The critical idea for such a proof work is to use a creative cut with the suitable
arithmetic. Choosing x = y as the cut formula C, we use rule[cufl and proceed:

S =y <0kx=y - p(),x=yF p(y)
S =)t <0Fx=ypx) = p(),x=yF p(x)
S )2 <0,p0) Fx=y.p(x)  "Hx—y)2<0,p(y),x=yF px)

- (x—»)?*<0,p0) F p()

= (x—»)2<0Ap() F plx

— F(x—y)2<0Ap() — pr)

Indeed, the left premise proves easily using real arithmetic. The right premise proves
comparably easily as well by the equality substitution proof rule ER] and rule fidl
Observe that proofs like this one benefit substantially from weakening to get rid of
superfluous assumptions, thereby simplifying the resulting arithmetic.

6.6 Summary

The differential dynamic logic sequent proof rules from this chapter are summarized
in Fig.[6.3] They are sound [14} 19]. There are further proof rules of differential
dynamic logic that later chapters will examine [[14}|16,[17/19]], but this chapter laid a
rock-solid foundation for CPS verification. In addition to having seen the foundation
and working principles of how systematic CPS proofs assemble arguments, this
chapter discussed techniques to tame the complexity of real arithmetic.

Exercises

6.1. Prove soundness of the following special-purpose proof rule from p. and
use it to continue the proof in Fig.[6.3]similar to the proof in Fig.[6.2}
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( r''P-A I'-PA T'FQ,A I'+PQ,A )
—~ T'F-PA TFPAQ,A r'+PVQ,A
I'PA I'POFA I'P-A T,0FA
=8 e R
-F,—|PFA IZDF,P/\QFA e ' ,PVOFA
I''P-Q,A r-a
ER —— —_— [ [ R WR]
I'cpP—0,A IiZi]F,PHD,A -F}—true,A T'-PA
r-PA I',0FA r-c,A r,cr-a '+A
=0 r''P—QFA ) i ImF,falsel—A IWI:IF,P}—A
I'tp@y),A I'tple),A
VRl —————— AV R
: 'k Vxp(x),A O¢T,A4,9xp(x) 'k 3xp(x),A
I',ple)-A Ipy)-A
ST I = r,A3
L' \Vxp(x) A I, 3xp()F A O ¢I',A,3xp(x)
I'tC(0),A FP« Ix=ek A
(LR ©) Q g Lx=efrl
I'=C(P),A I'x=et p(x),A
' c(QFA FP+Q Iix=eple)-A
CEL
€ I',C(P)FA EDF,x:e,p(x)FA
\_ Fig. 6.5 Proof rules of the dL sequent calculus considered in this chapter )
I'6>0FA
R1

r,—(-6)>0+A

6.2 (*). Since we are not adding proof rule [R1l from p. to the dL proof calcu-
lus, show how you can derive the same proof step using a creative combination of
arithmetic and the other proof rules.

6.3. The sequent calculus proof in Fig.[6.2] proves the following dL formula
VvV <10Ab>0—=b>0A(=(v>0) Vv <10)

Its proof only used propositional sequent calculus rules and no arithmetic or dy-
namic axioms. What does that mean about the validity of the following formula of
the same propositional structure?

P =y 450> = a>>AN((z< )V =y +5)

6.4 (Bouncing ball sequent proof). Using just dL axioms and arithmetic, Sect.
showed a proof of a single-hop bouncing ball formula:

0<xAx=HAv=0Ag>0AN1>c>0—
¥ =vy =—gh(x=0vi=—cvUN>0)] (0<xAx<H) GI4)
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What is the minimal change needed to be changed to make this proof a proof in
sequent calculus? Also conduct a sequent calculus proof for formula (5.14) that
only applies proof rules and axioms at the top-level.

6.5. Could we have used the following proof rule for A instead of rule [ARP Is it
sound? Does it have any advantages or disadvantages compared to rule [ARP?

r'+-PA TI,PFQA
T'FPAQ,A

6.6 (Propositional soundness). Prove soundness for the structural and proposi-
tional sequent proof rules considered in Fig.[6.1]

6.7. Without alluding to dynamic axiom or contextual equivalence give a
direct soundness proof for the following sequent proof rules
o DrlelPriBRa  TE(apa T [pRa
I'laUBlPA I'tlaUBIPA
I'[alPN[]B]PHA I'|alP[B]|PF A
[a]P A [B] U o] P, [B]
I'[aUBlP+ A I jaUBlP-A

6.8 (dL sequent proof rules). Develop dynamic sequent calculus proof rules for the
modalities similar to either the rules and[[U]Z]that this chapter discussed briefly
but did not pursue or similar to the rules and from Exercise[6.7} Prove
soundness for these sequent calculus proof rules. You can use a general argument
how soundness of the dynamic sequent proof rules follows from soundness of the
dL axioms considered in Chap.[5] but you first need to prove soundness of those dL
axioms (Exercise[5.11).

6.9. If we define the formula true as 1 > 0 and the formula false as 1 > 2, then are
the proof rules[TRland [[T]derivable from the other proof rules?

6.10. Let y(z) be the solution at time ¢ of the differential equation x' = f(x) with
initial value y(0) = x. Show that the following sequent proof rule, which checks the
evolution domain g(x) at the end, is sound:

I Y20 ([x:=y(1)](g(x) = p(x))),A

FE[Y =700 &q(lp0),4 |
Would the following also be a sound axiom? Prove or disprove.

X = f(x) & Q]P <> Vt>0 ([x::y(t)](Q — P))

Is the following sequent proof rule sound, which checks the evolution domain g(x)
in the beginning and in the end?
I 9120 (g(x) — [x:=y(1)](q(x) = p(x))), A
TF [ = f(0) &q(x)]p(x), A

6.11 (*). Generalize the solution axiom schema H from Chap. for differential
equations to the case of differential equation systems:
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x| =ep,.., X, =€, &0

First consider the easier case where Q = frue and n = 2.

6.12. Sect.[5.2]argued why the following proof rule is sound

A—[a]E E—[B]|B
A — [a; BB

[HM]

where a proof rule is sound if validity of all premises implies validity of the conclu-
sion. Prove that rule [HMj]is indeed sound. Would the following be a sound axiom?
Or can you find a counterexample?

[ B]B < ([a]E) A (E — [B]B)
6.13. By Sect.[6.5.1] quantifier elimination can be used to show the equivalence:
QE(Ex(ax+b=0)) = (a#0Vb=0) (6.6
What is the result of applying quantifier elimination to 3x (ax? 4 bx+c = 0) instead?

6.14 (Derived propositional rules). Prove that the following rules are derived rules:
'-Q,A I'Q—PA
I'+PA
I''oFA THFP—Q,A
I''PHA

cutR

cutL
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