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Zusammenfassung

Markov-Automaten bilden einen der ausdrucksstidrksten Formalismen um
Nebenldufige Systeme zu modellieren. Sie werden benutzt um die Semantik
vieler hoherer Formalismen wie stochastischer Petri-Netze [Mar95, EHZ10] und
Dynamic Fault Trees [DBB90] zu beschreiben.

Die zwei herausfordernder Probleme im Bereich der Analyse grofier Markov-
Automaten sind (i) die zeitbeschrinkten Erreichbarkeitwahrscheinlichkeit und
(ii) optimale langfristige durchschnittliche Rewards. Diese Arbeit zielt auf das
Design effizienter und korrekter Techniken um sie zu untersuchen.

Das Problem der zeitbeschrinkten Erreichbarkeitswahrscheinlichkeit gehen
wir aus zwei verschiedenen Richtungen an: Zum einen studieren wir die Eigen-
schaften optimaler Losungen und nutzen dieses Wissen um einen effizienten
Approximationsalgorithmus zu bilden, der optimale Werte bis auf eine garan-
tierte Fehlertoleranz berechnet. Dieser Algorithmus basiert darauf, Werte fir
jeden Zustand des Markov-Automaten zu berechnen. Dies kann die Anwendbar-
keit fiir grofle oder gar unendliche Automaten einschrianken. Um diese Problem
zu l6sen présentieren wir einen zweiten Algorithmus, der die optimale Losung
approximiert, und dabei ausschliellich einen Teil des Zustandsraumes betrach-
tet.

Fir das Problem der optimalen langfristigen durchschnittlichen Rewards
gibt es einen polynomiellen Algorithmus auf Basis linearer Programmierung.
Anstelle eine bessere theoretische Komplexitit anzustreben, konzentrieren wir
uns darauf, eine praktische Losung auf Basis eines iterativen Ansatzes zu fin-
den. Wie entwickeln einen Werte-iterierenden Algorithmus der in unserer em-
pirischen Evaluation um mehrere Gréflenordnungen besser als der auf linearer
Programmierung basierende Ansatz skaliert.
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Abstract

One of the most expressive formalisms to model concurrent systems is
Markov automata. They serve as a semantics for many higher-level formalisms,
such as generalised stochastic Petri nets [Mar95, EHZ10] and dynamic fault
trees [DBBY0).

Two of the most challenging problems for Markov automata to date are (i)
the optimal time-bounded reachability probability and (ii) the optimal long-run
average rewards. In this thesis, we aim at designing efficient sound techniques
to analyse them.

We approach the problem of time-bounded reachability from two different
angles. First, we study the properties of the optimal solution and exploit this
knowledge to construct an efficient algorithm that approximates the optimal
values up to a guaranteed error bound. This algorithm is exhaustive, i.e. it
computes values for each state of the Markov automaton. This may be a
limitation for very large or even infinite Markov automata. To address this
issue we design a second algorithm that approximates the optimal solution by
only working with part of the total state-space.

For the problem of long-run average rewards there exists a polynomial al-
gorithm based on linear programming. Instead of chasing a better theoretical
complexity bound we search for a practical solution based on an iterative ap-
proach. We design a value iteration algorithm that in our empirical evaluation
turns out to scale several orders of magnitude better than the linear program-
ming based approach.
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Introduction 1

In our every day lives we often interact with highly complex systems: electricity is
generated in nuclear power plants, trains and planes are nowadays the usual means
of transportation, many cities are being equipped with a self-driving subway, and
in a few areas one is already allowed to use the autopilot of self-driving cars.

The convenience of modern life comes at a price though. Malfunctioning of one
of those systems has the potential to endanger the lives of hundreds of people at
once. When we trust our lives to a complicated piece of hardware controlled by
an even more complex piece of software we need to understand how these systems
work. One of the ways to achieve this is by answering basic queries about the system
functionality: Does the temperature of a nuclear reactor ever reach dangerous levels?
Is it possible that two trains moving towards each other will occupy the same rail
track? Would a self-driving car take better decisions faster than the person in that
car? And so on.

Problems of this kind are studied in the scientific area of formal methods. In this
thesis, our interest lies in a specific sub-field of formal methods. Namely, we will
consider the formal analysis of scenarios in which multiple parties act concurrently
and interact with each other. The behaviour of the parties may be to a certain
degree unknown. For example, we may not know exactly what a participant will do
next, except for the set of possible next steps, or we may have access to a probability
distribution over all possible next steps. Our goal is to establish whether certain
properties of the system as a whole hold. As an example, consider the following:

Example 1. Consider the situation in which multiple self-driving cars are present
on the roads. The cars behave mostly independently, however from time to time they
need to exchange information, such as notifying neighbouring cars when a change of
lane is needed, when the speed is increased or decreased, when a car has to exit the
highway, and so on. From the receiving car’s perspective, messages from another
car can arrive at random at any point in time. The probability of message arrival
may be estimated based on, for example, the location of the car (e.g. more messages
close to highway ezits). Car hardware is subject to failures, which means that cars
may behave differently from what they are supposed to do or from what the car
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announced it will do. If the probability of some hardware component to malfunction
is available from statistical data, then the behaviour of a car may be considered
probabilistic. We want to make sure that the software controlling the cars is safe
under normal circumstances and responds properly to abnormal situations on the
road. This requires estimating the worst-case probability of an undesirable situation
to occur under any possible conditions, i. e. for any number of cars on the road, state
of the car hardware, any sequence of exchanged messages, and so on.

Formally speaking, we will consider probabilistic systems running in continuous
time, in parallel to other systems that they can interact with. In the following, we
will refer to such systems as concurrent systems. We are interested in estimating
dependability and performance metrics of concurrent systems, such as the probability
of catastrophic consequences to occur, reliable performance within a time period,
the average energy consumption, etc. Large concurrent systems may contain so
many interacting sub-components, that no human can possibly predict and evaluate
all the consequences of this interaction. We, therefore, need ways to (i) formally
describe these systems as well as (ii) the requirements we want them to fulfil and
develop computer-assisted techniques to (iii) check whether the systems satisfy these
requirements.

1.1 Modelling Concurrent Systems

In order to formally analyse systems with respect to a dependability or a perfor-
mance query, one needs a formal model that represents those aspects of system
behaviour that are relevant for these questions. Throughout the years, concurrent
systems have been studied from various angles:

Interaction of independent agents is the topic of research of process algebras, such
as communicating sequential processes (CSP) [Hoa78] or calculus of communi-
cating systems (CCS) [Mil80]. They provide means to describe how multiple
independent concurrent processes evolve and communicate with each other in
discrete time, i.e. abstracting away from the actual timing of events. The
underlying mathematical model of such process algebras is often a labelled
transition system (LTS). An LTS is a pair, consisting of a finite set of states
and a finite set of labelled transitions. The latter model possible evolution of
the system from one state to another. We will refer to labels of transitions
as actions. A situation when multiple outgoing transitions are available for
a state is commonly referred to as non-determinism. Process algebras model
with an LTS each of the interacting agents, as well as the concurrent system
as a whole, comprising of multiple interacting processes. The latter is enabled
by compositionality of LTS, i.e. the possibility to obtain one LTS model, en-
compassing the behaviour of multiple other LTS models.

Probabilistic uncertainty. If transitioning from one state to another in a process
can only be ensured with a certain probability, then such a process can be
modelled as a probabilistic automaton (PA) [SL94]. Probabilistic automata
generalise labelled transition systems by assigning a probability distribution
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to state-action pairs. Just like LTS, probabilistic automata are compositional.
A similar formalism is that of discrete time Markov decision process (MDP)
[Put94]. As opposed to PAs, MDPs are not compositional and thus cannot
be used to model concurrent systems.

Timed behaviour. For many dependability properties, the actual timing of transi-
tions is important. One of the most widely used models that incorporates this
information is the continuous-time Markov chain (CTMC) [Ros06]. Similarly
to LTS, CTMCs can be described by a pair of a finite set of states and a finite
set of labelled transitions. In CTMCs, however, transitioning from state to
state occurs with a timed delay. The value of the delay depends on labels of
the transitions, which can only be strictly positive real numbers and are called
rates. The meaning of these labels is the following: An expected timed delay
when taking a transition labelled with A is 1/A time units. Formally speak-
ing, the value of the delay is a random variable distributed exponentially, i.e.
the probability that the transition will happen within ¢ time units is 1 —e™*?,
where e is Euler’s number and ) is the average transition rate. If multiple out-
going transitions are available in a state, then the CTMC chooses a transition
that selected the smallest delay value. Thus CTMCs model time somewhat
imprecisely. We will refer to this timing model as stochastic timing.

Markov Automata (MA) [EHZ10] can model all aspects of concurrent systems
listed above and is one of the most general formalisms to model concurrent systems.
Notable sub-classes of Markov automata are LTS, PAs, MDPs, CTMCs and inter-
active Markov chains [Her02]. Many higher level formalisms, such as generalised
stochastic Petri nets [Mar95, EHZ10] and dynamic fault trees [DBB90], have Markov
automata as their underlying semantics. We will informally introduce the modelling
power of Markov automata with the help of a few examples, shown in Figure 1.1.
Consider the Markov automaton Ms. Different colours of states refer to the type
of outgoing transitions available in a state. States in white colour have only LTS
or PA style transitions (dashed). For example, state (0) has only one transition,
labelled with action ¢, that leads with probability 1 to state (1). State (3) has a
PA style transition labelled with w. After making this transition the next state will
be either (L) with probability 0.2, or (4) with probability 0.8. Grey coloured states
have CTMC-style transitions with timed delays, which are denoted by solid edges.
Finally, states in dark grey colour have no outgoing transitions at all. The Markov
automaton shown in Figure (1.1c) represents the behaviour of M; and My running
concurrently. A state of this MA is a pair, composed of a state of M7 and a state of
M. These two MA can perform transitions either independently (interleaving), or
simultaneously (synchronously). The latter serve as a basic communication mech-
anism for Markov automata. For example, the «-labelled transition in M; and
the d-labelled transition in My are performed independently. Therefore in state
(0,0) of M there are two transitions labelled v and ¢ leading to (1,0) and (0,1)
respectively, depending on which MA performs the transition. Transitions a and
B are performed synchronously. Whenever M is in state (1) and My is in state
(1), actions a and f are available for both of them. If, for example, « is selected,
then M, transitions to state (2) and My transitions to (L) simultaneously. This
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is reflected in M with the a-labelled transition leading from state (1,1) to state
(2,1).

Describing large Markov automata by writing down all state-transition pairs,
just like in Figure 1.1, would be space-consuming and error-prone. An additional
advantage of Markov automata is the availability of a high-level modelling language
Modest [HHHK13] that provides a convenient way to describe MA models. The
Modest language provides process algebraic operators, such as parallel composition
and sequential composition, it supports typed variables including bool, int, real,
arrays, and others, and its syntax for expressions is similar to those of C program-
ming languages. All in all, Modest is more verbose than classic process algebras,
but also more readable and beginner-friendly. The Modest language is a supported
input language of the Modest Toolset [HH14] and Storm [DJKV17] (via transla-
tion to Jani input language), which makes it easy to debug and analyse Markov
automata.

There is another model that is very similar to Markov automata, called a
continuous-time Markov decision process (CTMDP) [Put94]. In CTMDPs, timed
transitions (CTMC-style) and non-deterministic transitions (PA-style) are merged
together, forming only one type of transitions. One of the differences between CT-
MDPs and Markov automata is that CTMDPs are not compositional. This means
that CTMDPs cannot be used to model a concurrent system by creating a CTMDP
model of each of its sub-components.

In this thesis, we will be using Markov automata to model concurrent systems,
as it is one of the most general and expressive formalisms that achieves this goal.

1.2 System Properties

Having a complex model at hand, the first task that model designers usually face is
how to make sure that the model is bug-free, i.e. reflects correctly the system that
one has attempted to model. And when this question is solved, how can we use the
model to prove that the system behaviour is all as intended?
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Both problems can be addressed by introducing a formal language to specify
various properties of the system. Going back to our self-driving cars scenario, we
can consider the protocol controlling cars safe, if, for example, no two cars are ever
located dangerously close to each other at a high speed, or under any circumstances all
the cars will reach a safe stable state within a reasonable time with high probability. In
the context of concurrent systems Continuous Stochastic Logic (CSL) is expressive
enough to describe basic dependability properties like the ones mentioned above.
Its building blocks are the following properties:

— Unbounded reachability, that takes the value of the probability to eventually
reach a certain subset of states in an MA.

— Time-bounded reachability describes the probability to reach a certain subset
of states in an MA within a given interval of time.

Yet, CSL alone does not provide sufficient means to reason about the perfor-
mance of the system, such as the costs of running the system, its energy consump-
tion or the revenue generated by it. In the scenario with self-driving cars, one could
be interested in, for example, how much time on average a car spends in a safe state,
or what is the expected total fuel consumption, etc. To be able to model such proper-
ties formally, states and transitions of Markov automata are enriched with rewards
or costs. A run of the MA, consisting of visited states and transitions, accumulates
their rewards in such a way, that state rewards are collected proportional to the
residence time in that state and transition rewards are accumulated once the tran-
sition is taken. A lot of effort has been invested [GHH" 14, GTH" 14, BWH18] into
analysing this kind of properties for Markov automata. Below are some examples
of the properties that have been considered:

— Cumulative time-bounded reward, that describes the total worst- or best-case
reward expected to be accumulated over the runs of MA, until the running
time reaches a certain time bound.

— Cumulative unbounded reward is very similar to the time-bounded reward,
however, the rewards over paths are being accumulated forever. Usually, this
value is only considered in models in which all paths reach with probability 1
a state that has no reward assigned to it, to avoid this value to be infinity.

— Long-run average reward denotes the reward that is accumulated on average
at every time unit in the worst- or best-case.

— Discounted reward is the worst- or best-case total reward accumulated in such
a way that future rewards contribute less to the total value, i. e. are discounted.

In this thesis, we will be looking into CSL properties as well as rewards properties
for Markov automata.
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1.3 Analysis

Now that we have a basic understanding of how to (i) model concurrent systems
and (ii) describe their desired properties, our attention moves to ways to evaluate
these properties.

The viewpoint that we take in this work is that the analysis of Markov automata
should be practical, i. e. it needs to be efficient and lightweight in terms of memory on
typical applications. We value this more than theoretical worst-case complexity, that
forces the algorithms to be optimal also for those scenarios that are highly unlikely
to appear in real life. This is the viewpoint that guides the research presented in
this thesis.

As we have discussed before, Markov automata can describe each component
of a concurrent system and their interaction separately. Thus the syntactic size of
a concurrent system can be thought of as the sum of the description sizes of each
component. We, therefore, consider the analysis to be efficient and lightweight if
its runtime and memory consumption are polynomial in this number.

A candidate solution is compositional analysis [Pnu85] that evaluates each of the
components of the system separately and combines the results to obtain the solution
for the whole system. In probability theory, such techniques are usually referred to
as the product-form solution. For the MA shown in Figure 1.1, this translates to
analysing separately M; and M3z and combining the results to obtain the solution
for M. This approach has polynomial complexity if each of the steps is polynomial.
So far, however, such techniques were only developed for very restricted sub-classes
of Markov automata and properties, see for example [BH99, HMN13].

When it is not possible to analyse a model compositionally with respect to a
certain property, then the analysis is performed on the Markov automaton model
of the whole system (MA M in Figure 1.1c). The size of this Markov automaton is
in the worst case exponential in the size of the model description that we defined
above. Thus, before an algorithm even starts, it gets an exponential disadvantage.
Namely, if it is exhaustive and computes values for all states, then even if it runs
computations in constant time on each of the states, it has to at least visit each
state, which takes an exponential amount of time.

Our main motivation for this work is to advance the analysis techniques for
Markov automata. Many MA properties can be analysed by solving similar prob-
lems on MDPs. Such properties, therefore, do not require dedicated MA algo-
rithms. Model-checking MDPs has been extensively studied for many years (see,
e.g. [Put94]) and constitutes a separate field of research. In this work, we will not
concentrate on these problems, but rather consider only those that are specific to
Markov automata.

The following is the list of MA properties that require dedicated solution tech-
niques: Time-bounded reachability, cumulative time-bounded reward, long-run av-
erage reward, and discounted reward. While there are a few algorithms to analyse
each of these properties, we believe that they are not efficient enough to be con-
sidered practical (with the exception of the discounted reward property). In the
following, we discuss in detail time-bounded and long-run properties and the algo-
rithms available for their analysis.
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Time-Bounded Reachability and Reward are by far the most challenging prob-
lems in terms of Markov automata analysis. Formally, time-bounded reachability
is the optimal (worst- or best-case) probability of the given MA to reach a subset
of states, within a given time interval. The time-bounded reward is the optimal
expected reward that can be collected in the given MA within a given time bound.
The problem of time-bounded reward is closely related to time-bounded reachabil-
ity, however, has not received as much attention so far. Most of the discussion
below can be applied to both, although we will, for simplicity, concentrate only on
the time-bounded reachability.

The time-bounded reachability problem can be subdivided into two sub-problems:
(i) the optimisation problem that computes optimal choices (strategy) for the non-
deterministic transitions, and (ii) the analysis of the stochastic process induced on
the MA by the selected strategy. Each of these problems in isolation admits efficient
solutions, it is the combination that makes the problem hard.

Problem (i) is the unbounded reachability that needs to be solved on a sub-
class of Markov automata with only instantaneous transitions (MDPs, or PAs).
The value can be computed exactly (linear programming, policy iteration [Put94])
or approximated via value iteration [HM14, QK18, BKL*17]. Problem (ii) is the
computation of the transient distribution in Markov automata that have no non-
determinism (CTMCs), and can be solved via, e.g. uniformisation [Jen53].

When both non-determinism and stochastic delays are present, the optimal non-
deterministic option can vary depending on time. Thus, an optimal decision has
to be computed for every time point, which belongs to the continuous domain.

As an example, consider Figure 1.2: The plot shows
two functions, one for each of the non-deterministic
options available in state (1,1) of the MA in Fig-
ure (1.1c). Each of the functions takes the value
of the probability to reach one of the states in
{(g1,L),(L,g2)} starting from state (1,1) within ¢

--- option /8 p
—— option «

—_

Probability
o
o
T

time units, where t is the value of the z-axis. If ol |
more than roughly 1.16 seconds remain, option « has 5 1 5

a higher probability of reaching some goal state, while Time bound

option ( is preferable as long as less than 1.16 seconds

are left. FIGURE 1.2: Reachability

probability for different deci-

Existing solutions. Classically, one deals with con- SIONS:

tinuity by discretising the time horizon, as it is the

case for most algorithms for CTMDPs and MA ([GHH' 14, FRSZ11, HH13, BS11,
Neul0]): The time horizon is partitioned into finitely many intervals, and the value
within each interval is approximated by e.g. polynomial or exponential functions.
There are however also techniques that are not based on discretisation, such as the
ones presented in [BHHK15, Grol8|.

The Markov automaton shown in Figure 1.1c is an example of the following
scenario: Optimal strategy changes based on how much time is available for the
system. We conjecture that this scenario is very common and, as such, similar
situations should appear often in real-life case studies. As we can see from Figure



1.

INTRODUCTION

1.2, it is enough to discretise the time horizon with roughly 2 intervals: [0, 1.16] and
(1.16, 2]. The discretisation-based algorithms for CTMDPs and MA that are known
to date use from 85 to 2 - 107 intervals to analyse this model' with precision 1075,
This number is important because it reflects the amount of work that the algorithm
performs for a certain problem. While it may not be the only indicator of how
efficient an algorithm is, it certainly affects its running time. Usually the number of
intervals that an algorithm uses to discretise the time horizon depends on various
parameters of the problem and one of the major contributors is the approximation
error bound. Notice, however, that the number of intervals that is actually needed
for our example is two, irrespectively of the given error bound.

Another technique [BHHK15, Grol8] that is not based on discretisation, may
take from a few seconds up to half an hour to compute the reachability probability
for various time bounds within interval [0,2] for this Markov automaton?. Notice
that M has only 14 states and is nowhere close to the sizes of models that one would
encounter in real life. The Quantitative Verification Benchmark Set [HKP*19]
collects all the published Markov automata models and we use it as a reference for
realistic case studies. One can see that the state-space of many models in this set
goes up to millions. We conjecture that an algorithm that takes half an hour to
model-check a system of 14 states is likely to take a lot of time to model-check a
system six orders of magnitude larger than that.

Switching points. The reason why the discussed algorithms perform so many
iterations/take so much time for this example, is that it is not known to date how
to compute efficiently the time point (located somewhere close to 1.16) at which
one decision becomes better than another. We will call such time points switching
points. In order to provide formal guarantees on the computed value, the algorithms
usually over-approximate the amount of switching points by considering the worst-
case scenario.

The interest in switching points is both practical and theoretical. On the one
hand, if we can efficiently compute this point somewhere close to 1.16, then we will
know that, for the MA in Figure 1.1c, roughly two discretisation intervals will suffice
to approximate the solution. This way, instead of solving the worst-case problem
(which is usually the hardest), the algorithms will adapt to a given problem and
may become more efficient. On the other hand, the notion of switching points has
been in the air since at least the work of Miller on CTMDPs from 1968 [Mil68].
So far, however, there has been no adequate characterisation of switching points
for CTMDPs or Markov automata that would enable one to somehow “see” them.
Available characterisations mostly state: If there are switching points on this time
interval, then there are at least N of them, where N is usually a very coarse over-
approximation. Other characterisations require one to check whether a certain
condition holds for each time point of a time interval ([Mil68, BS11]), which does
not seem to be implementable.

'Here we used the CTMDP that has the same non-deterministic choices, exit rates and proba-
bility distribution over successor states as the MA M.

2For example, the running time for time bound 2 is 0.1 second, while for time bound 1.16 it is
more than half an hour.



1.3. Analysis

In this thesis, we improve time-bounded reachability analysis by studying the
switching points of optimal schedulers and developing an adaptive algorithm that
would use the switching points of a given problem, rather than the ones of a worst-
case scenario.

Huge Markov automata. So far we have been considering exhaustive algorithms
for time-bounded reachability, i.e. the algorithms that perform computations on
the whole state-space of a given Markov automaton. No matter how efficient an
exhaustive algorithm is, there is a lower bound on its running time, which is the
amount of time it takes to visit each state at least once. What if our models are
so large, that they cannot even fit into memory? What if the models are infinite?
Visiting each state, not to mention performing non-trivial computations for each
of those states, may be extremely difficult, if possible at all. For MDPs even in
these cases there are techniques to obtain approximations of various properties with
guarantees on the introduced error bounds [BCC*14, ACD*17]. These techniques
are based on ideas originally proposed in the field of probabilistic planning, such
as bounded real-time dynamic programming (BRTDP) [MLGO5]. The main idea is
to estimate which states are actually relevant for the property under consideration,
and which can be discarded so that the introduced error is not very large. These
techniques proved to be efficient for many practical case studies, however, none is
available so far for Markov automata.

Apart from exploring the limits of exhaustive approaches for time-bounded
reachability in Markov automata, in this thesis we also consider BRTDP-style solu-
tions. The BRTDP algorithm first samples a path in the model and then updates
the values for only those states that are visited along the path. When repeating this
multiple times, the algorithm discovers which states are relevant to the considered
property (which may be a small subset of the total state-space) and the values that
it computes eventually converge to the actual ones. This works well for discrete-
time unbounded reachability, where each time a state is visited, its value is updated,
or for step-bounded reachability in discrete time, when the step bound is not very
large. In this case, reachability values are updated for pairs of a state and a time
step. A naive approach to develop BRTDP for time-bounded reachability is the
following: Use one of the discretisation algorithms discussed above to reduce the
problem from continuous to discrete time, then apply off-the-shelf BRTDP solvers
for the obtained discrete-time problem. However, this approach is not practical. In
order to provide bounds on the error, discretisation-based algorithms usually parti-
tion the time interval very finely. This means that the step-bound in the obtained
discrete-time problem will be very large. After sampling a path, the values along the
path are updated for state-time pairs. Since the discretisation is very fine, relevant
state-time pairs are not visited often and therefore this naive approach converges
very slowly. In addition, this approach requires a lot of memory, since the values
of many state-time pairs have to be stored.

Long-Run Average Reward takes the value of the worst- or best-case reward that
can be collected on average every time unit, considering that the system will keep
running forever. In Markov automata, this problem can thus far only be solved via a
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reduction to a linear program (LP) [GTH*14]. Linear programming has polynomial
worst-case complexity and there exist a lot of techniques improving the efficiency of
LP solvers. Despite this fact, however, it has been observed that the running time
of LP-based solutions on other Markovian models tends to be worse than that of
iterative approaches, such as value iteration [Put94]. Our target for this thesis is to
develop iterative techniques for analysing long-run properties for Markov automata
and evaluate their performance relative to LP-based approaches.

For many continuous-time Markovian models, infinite horizon properties, i.e.
properties that do not depend on any time bound, can be solved by a simple reduc-
tion to an instance of the same problem in discrete time. Since the actual timing
of transitions does not matter for a property, then there is no need to have timed
transitions. And indeed the same applies to many properties for Markov automata,
for example, unbounded reachability or cumulative unbounded reward, and others.
For long-run average rewards in Markov automata, however, it is not straightfor-
ward how to make this approach work. The long-run average reward problem in
continuous time averages total accumulated reward with total time passed from the
beginning. Long-run average reward in discrete time averages the total accumulated
reward with the number of transitions performed from the beginning. Since Markov
automata have two types of transitions, timed and untimed, then when averaging
the total accumulated reward in the discrete case, one needs to filter out somehow
untimed transitions that have no effect in the continuous case. This is the main
challenge to design iterative algorithms for long-run average reward property.

1.4 Contribution

The contribution of this thesis are three novel efficient algorithms that address
challenging problems for Markov automata:

— Time-bounded reachability on full state-space. We develop a characterisation
of switching points in terms of the intersection of finitely many functions.
These functions are represented by a system of differential equations. Each
of these functions corresponds to a specific state s and a decision in that
state a and we will denote it with fs,. If for the current time point the
best decision for a state s is action «, then the next switching point is the
closest point in time when the function f,, intersects some other function
fs,3- This characterisation allows us to design an algorithm for quantifying the
time-bounded reachability, which is based on approximating these intersection
points.

— Time-bounded reachability on partial state-space. We lift the BRTDP tech-
nique from reachability in discrete-time MDPs to time-bounded reachability
in continuous-time Markov automata. Recall that the classical BRTDP ap-
proach only updates values for state and time pairs that were visited along
the last sampled path. Above we argued that the naive approach to do this in
continuous time is impractical due to a large number of state-time pairs that
have to be stored. Instead of storing these values, our solution is to compute
them from scratch at each iteration. The update step computes values for all
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states visited at some point from the beginning and for all the time points in
the interval from 0 to the time bound. Essentially, at each iteration our algo-
rithm solves a time-bounded reachability sub-problem for a smaller Markov
automaton. Thus in our algorithm the iterations are more expensive than the
iterations for the discrete-time case. However, we compensate by performing
only a few of them.

— Long-run average reward. We develop a new iterative algorithm for approx-
imating long-run average rewards. Recall that the main issue when solving
long-run average rewards for Markov automata is that the reduction to a
discrete-time problem needs to somehow ignore the untimed transitions when
averaging total accumulated reward. The main idea of our approach is to avoid
counting untimed transitions by essentially considering them to be a part of
the preceding timed transitions. This way a Markov automaton can be seen as
a CTMDP. Long-run average rewards for CTMDPs can be solved efficiently
via a reduction to a discrete-time long-run average reward problem [Put94].
However, simply applying the CTMDP algorithms to the transformed MA
does not work right away, since this transformed model can be exponentially
larger than the original Markov automaton. We manage to avoid this issue
by a dedicated treatment of exponentiality via dynamic programming.

1.5 Chapter Origins

The results of this thesis are partially based on the following published results:

— Yuliya Butkova and Gereon Fox. Optimal time-bounded reachability analysis
for concurrent systems. In TACAS (2), volume 11428 of Lecture Notes in
Computer Science, pages 191-208. Springer, 2019.

— Pranav Ashok, Yuliya Butkova, Holger Hermanns, and Jan Kretinsky. Con-
tinuous time Markov decisions based on partial exploration. In ATVA, volume
11138 of Lecture Notes in Computer Science, pages 317-334. Springer, 2018.

— Yuliya Butkova, Ralf Wimmer, and Holger Hermanns. Long-run rewards for
Markov automata. In TACAS (2), volume 10206 of Lecture Notes in Computer
Science, pages 188-203, 2017.

— Yuliya Butkova, Holger Hermanns, and Arnd Hartmanns. A Modest approach
to modelling and checking Markov automata. In QEST, volume 11785 of
Lecture Notes in Computer Science, pages 52-69. Springer, 2019.

1.6 Overview

In Chapter 2 we settle the mathematical notation used throughout the thesis,
introduce Markov automata and discuss how to use them to model concurrent
systems. We formally define the probability measure for Markov automata,
required to analyse various properties. The chapter is concluded with the

11
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discussion of the Zeno behaviour and a brief overview of notable sub-classes
of MA as well as other relevant models.

In Chapter 3 we formally introduce various dependability and performance prop-

erties for Markov automata. We reiterate over the CSL logic, that defines
important probabilistic properties and later consider properties involving re-
wards. In this chapter, we also give an overview of various algorithms available
for the analysis of these properties.

In Chapter 4 we study the problem of analysing the time-bounded reachability

property. The chapter gives an overview of existing solutions and introduces
two new approximation algorithms, both provide bounds on the error induced
by the approximations. The first algorithm is based on exhaustive state-space
exploration and exploits the results we have obtained on the analysis of switch-
ing points. The second algorithm performs computations only on a part of
the total state-space and uses simulations together with heuristics to identify
the relevant part of the state-space.

In Chapter 5 we consider the problem of computing long-run average reward values.

We reiterate over a reduction of the solution for an arbitrary MA to a solution
for a subclass of MA. We develop an iterative approach to approximate long-
run average reward values for this subclass of MA, up to an arbitrary given
error bound.

In Chapter 6 we conclude with an overview of the achieved results.



Foundations 2

In this chapter, we will lay the foundations for the results of this thesis. We start
in Section 2.1 with a brief recap of standard mathematical concepts. The nota-
tion used throughout this work is established here. In Section 2.2 we introduce
the Markov automaton model [EHZ10, DH11] that we study in this thesis. With
Markov automata, one can model systems running concurrently in continuous time
and that exhibit such characteristics as non-deterministic uncertainty, probabilistic
uncertainty and stochastic timing. We will discuss how Markov automata can be
used to model such systems (Sections 2.2.1 and 2.2.2), the semantics of Markov
automata in terms of the probability measure (Section 2.2.3), rule out a subclass of
models that describe unrealistic behaviour (Section 2.2.4) and conclude with a brief
discussion of a few more standard models that are closely related to the analysis of
Markov automata (Section 2.2.5).

2.1 Mathematical Notation and Definitions

Before diving into the interesting part of this thesis we first need to agree on the
notation. For most of the mathematical concepts, we use the standard notation.
Below we explicitly define those terms that are often represented in various ways or
those that have multiple definitions.

Numbers and Sets. In this thesis we use the classical notation for the sets of natu-
ral numbers N; integers Z, rational numbers QQ and reals R. For X € {Q,R,Z},> €
{>,>} we define X := {z € X | 2>>0}. For a set A we define A* := AU{oco}. The
disjoint union of two sets A and B is denoted with AW B and the power set of A is de-
noted with 24. Let I C Ryg and z € Rsg. Wedefine [0z := {w—z |w € I Aw > 2}.

For a,b € Z we denote with a..b the set of all integers ¢, such that ¢ > a and
i < b, if a < b, and an empty set otherwise. We will write £ = a..b to denote
T € a..b.

For a non-empty set A and n € Zo we define A" := {ajas---a, | Vi = 1.n :
ai € A}, AT :=Uyeg. A", A* := {#} U AT, where 0 is a designated value represent-

13
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ing an empty sequence, and AY := {0} U{a1az---an--- | Vi € Zso: a; € A}.

We denote with e the Euler’s number.

Functions. Let f be a possibly partial function defined on a set X that maps
values from X to values from Y. We will denote this with f: X =Y. Let X' C X
be the set of all elements in X for which f is defined. We call X’ to be the domain
of f and denote it with dom(f). For a set A C X we define f|4 = u, where
u: X — [0,1] is a possibly partial function, such that for all x € A, where z is in
the domain of f, u(z) = f(z) and otherwise u(z) is undefined.

Let A be a set. We denote with 1 4(x) the indicator function, such that 1 4(z) =1
ifft z € A and 0 otherwise.

Measures and Probabilities. We assume that the reader is familiar with the
basic notions of probability theory. In this section, we briefly introduce some of
those concepts, for a rigorous mathematical overview we refer the reader to any
textbook on probability theory, e.g. [Ros06].

Given a finite or countable set S, a probability distribution p over S is a function
p oS — [0,1] such that >  _gu(s) = 1. We denote the set of all probability
distributions over S by Dist(S). We set pu(S") := > . p(s) for §" € S. We define
a Dirac distribution Ag(s) to be a distribution over set S that assigns probability 1
to element s € S and probability 0 to other elements.

Let i be a distribution over S = {sq,- -, sp}, such that u(s;) = p;, for i = 0..n.
For convenience we often denote distribution p with [sg — po, ..., Sn — pn], or with
[Si — Di ‘ S; € S]

We will denote a probability space (or probability triple) as a tuple (2, F,Pr),
where € is a sample space, F C 2 is a sigma-algebra over (2, its elements are often

referred to as events, and Pr: F — [0,1] is a probability measure over the events of
F.

A random wvariable X is a function defined over a probability space (2, F, Pr),
such that X : Q@ — R. For E € F value Pr[E] is the probability that X takes one
of the values from event E. Given a random variable X we denote with E [X] its
expected value (or expectation).

For a probability space (2, F,Pr), E € F and a function f : Q@ — R* we will
denote with [, f(z) - Pr[dz] its Lebesgue integral, if it exists.

2.2 Markov Automata

In this section we will discuss the Markov automaton model, that was first described
in [EHZ10]. We start by introducing the formal definition of the model as well as
some related concepts.
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FIGURE 2.1: Example of a Markov automaton (2.1a), closed MA obtained from
2.1a (2.1b) and MA restricted to having no hybrid states (2.1c).

Definition 2.2.1. A Markov automaton (MA) M is a tuple M =
(S, Act,--+,R) such that

— S is a finite non-empty set of states;
— Act= Act\(-y W{T} is a finite set of actions;
— --» C S x Act x Dist(S) is a finite probabilistic transition relation;

— R:S5 xS — Ry is Markovian transition matrix;

Example 2.2.1. Figure (2.1a) shows an example MA. Here L,G and so,...,s4
are states. Different styles used to depict states refer to edges emanating the states.
This will be discussed in detail later in this section. Labels T and comm are actions.

We call elements of the set --» probabilistic transitions or hops. They are shown
as dashed edges marked with an action. The distribution emanating the edge is
the distribution assigned to this transition. For example, transition (so, comm, p)
for state sg, action comm and p = [s9 — 0.01,s; — 0.99] is in the probabilistic
transition relation --», or (sg, comm, ) € --». In the following we often denote
(s,a, p) by s-25 . The set Act(s) :={a € Act | Iu € Dist(S) : (s,a, u) € --+} is
the set of enabled actions in state s. If for each state s and for each enabled action
o € Act(s) there exists at most one probabilistic transition s--»p, then every
probabilistic transition can be uniquely identified by a pair (s,«). In this case we
can define a matrix P[s, a, -] € Dist(S) as follows: Vs’ € S : P[s, «, 8’| := u(s).

Strictly positive entries in matrix R are called Markovian transitions. They

are depicted with solid edges. For example, for state s4 records R[sq, L] = 1.5
and Rl[sy, G] = 0.5 are Markovian transitions. The value R]s,s] is called the
(transition) rate from s to s’. The exit rate of a state s is E(s) := > g R][s,s']

and Ep .y := maxcg E(s). For states that satisfy F(s) > 0, we define the discrete
branching probability distribution P[s, -] € Dist(S) by P[s, s'] :== R]s, s'|/E(s). The
value PP[s, -] is undefined in case E(s) = 0.

For symmetry, we define a Markovian transition relation — C S xR xDist(S)
such that (s, E(s),u) € — iff E(s) > 0 and pu(s’) = R][s,s’|/E(s). Notice that
relation — is just a different way to represent matrix R. We therefore call elements
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(s, A\, u) € — also Markovian transitions and often denote them as s 2, 1. Notice

that each state s has at most one Markovian transition s — -

We will use the word transition to refer to either a Markovian or a probabilistic
transition of a Markov automaton. The set of all transitions is defined as ~» =
--» W —. Similarly s~ p is simply a more convenient way of representing (s,v, ).

We say that a transition s~ pu, where p = [so = DPos---y8n — Dnl, is an out-
going transition of s, and an incoming transition of s;, for each ¢ = 0..n. We will
call states s; the successors of s wvia transition (s,v,u) and denote this set with
post(s, (s,v, ) = {so,...,sn}. The set of all successors of s via all of its outgoing
transitions is denoted with post(s) := Uy u)e--p0st(s, (s,v,u)). For a subset of
states S" C S : post(S') = Usegrpost(s).

Classification of States. A state s is called probabilistic, if it has at least one
outgoing transition and all its outgoing transitions are probabilistic, or formally
Act(s) # 0 and E(s) = 0. We denote the set of all probabilistic states with PS.

Similarly, a state s is called Markovian, if E(s) > 0 and Act(s) = (). The set of
all Markovian states is denoted with MS.

A state s that has both probabilistic and Markovian outgoing transitions is
called hybrid: E(s) > 0 and Act(s) # 0. We refer to the set of all hybrid states
with HS.

A state s that has no outgoing transitions is called a deadlock state: E(s) =0
and Act(s) = 0.

Finally, a Markovian state that has only self-loop transitions is called absorbing.

In this work, probabilistic states will always be depicted with white, Markovian
with grey and deadlock states with dark grey colours. We depict hybrid states with
cross-hatching. For example, in Figures (2.1a) and (2.1b) states sa, s3, s4 and G are
Markovian. State sp is probabilistic, sg is hybrid and state L is a deadlock.

Remark 2.2.1. All the notions defined above usually have a specific Markov au-
tomaton in mind, for example, the set PS is the set of probabilistic states of a given
Markov automaton. Sometimes we will use sub-/superscripts to clarify which ex-
actly Markov automaton is meant. For the set of probabilistic states, for example,
we will write PSyq to denote that this is the set of probabilistic states of a Markov
automaton M. If no sub-/superscript is indicated, this usually means that the model
under consideration is clear from the context. This is applied to all the definitions
of this thesis, including those that have not been introduced yet.

2.2.1 Modelling with Markov Automata

Markov automata can be cast into a compositional formalism that is expressive
enough to describe in a modular way systems evolving in continuous time. This
means that the model of a large system can be obtained by considering this sys-
tem to be a collection of interacting sub-components. Each sub-system can be
modelled as a separate Markov automaton, evolving in time independently of other
sub-components. Interaction between different sub-systems is arranged by means
of synchronisation with the help of probabilistic transitions.
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In order to formally define the composition of Markov automata, we will work
with a more convenient alternative definition of MA. When it comes to the analysis
of various properties the two definitions are equivalent.

Definition 2.2.2. A Markov automaton (MA) M is a tuple M =
(S, Act, -+, —) such that

— S is a finite non-empty set of states;
— Act= Act\(-y W{T} is a finite set of actions;
— --» C S x Act x Dist(S) is a finite probabilistic transition relation;

— — C S xRy xS is a finite Markovian transition relation;

This definition differs from Definition 2.2.1 only in the way Markovian transitions
are defined. Markovian transitions now form a relation, rather than a matrix, which
means that between two states s and s’ there may be multiple transitions (s, A, s’)
and (s,v,s’), where A # v. We can now define R[s, s’} = >, \ ;e A. This way
we can obtain a Markov automaton according to Definition 2.2.1, given a Markov
automaton in this new form.

For puy € Dist(S1) and pe € Dist(S2) we define a distribution g o pg as the joint
distribution of p1 and pg, i.e. for s1 € Sy, 89 € Sy @y 0 pa(s1,82) = p1(s1) - pa(s2).

We are now in a position to define the composition of two Markov automata:

Definition 2.2.3 ([EHZ10]). For MA M; = (Si,Acti,--»1,—>1) and
My = (S, Acte, --+9,—>2) and a synchronisation alphabet A C (Act; N
Acty) \ {7}, the parallel composition M;i|[aMy is the MA M =
(S, Act,--+,—) where S = S1 x Sy, Act = Act; U Acty and —, --» satisfy
the following conditions:

— ((s1,82), A\, (8, 85)) € — iff either
— forie {1,2} : s; = s, R[si, 85 > 0 and XA = Rlsy, 8] + Risa, sb),
otherwise

— A =RJs1, 5] and so = sh, or A = R][sa, sh] and s1 = s);
— ((s1,82), @, 1 0 p2) € --» iff either:

— a € A and for each i € {1,2} : (si, o, i) € -=;, or

—a € Act\ A and (s1,0, p1) € --+1, po = Ag,(s2) or (s2,a, p2) €
-=»2, 1 = Ag,(s1)

As an example, consider Markov automata M; and My depicted in Figures (1.1a)
and (1.1b). Their parallel composition M|, 53 M2 is depicted in Figure (1.1c).
The parallel composition of M; and Ms is a Markov automaton that encom-
passes the behaviour of both M; and Ms. They can either perform a step syn-
chronously or one after another. Probabilistic transitions labelled with actions from

17



2.

FOUNDATIONS

18

the synchronization alphabet are taken synchronously, while all the other transitions
interleave.

Notice that the synchronisation alphabet cannot include action 7. Transitions
labelled with action 7 have special meaning. They are considered to be only visible
to the MA itself, cannot be synchronised with and can be executed without any
constraints. We will refer to action 7 and transitions labelled with 7 as internal
and to actions from the set Act\(,} and transitions labelled with these actions as
external. Since a Markov automaton does not interact with other models through
its internal probabilistic transitions, they are assumed to be taken instantaneously,
i.e. with no time delay. This assumption arises from the process algebraic notion of
maximal progress, a useful concept for modelling concurrent systems [NS91, Yi91].

In order to prohibit further interaction of an MA with other MA, one can hide
its external actions thus making them internal. This is achieved via the hiding
operator:

Definition 2.2.4. For an MA M = (S, Act,--»,—) and a set A C Act 15}
the Markov automaton M\ A is defined as follows M\ A = (S, Act', --+", —)
where Act = (Act\ A)U {1}, and --+' is the smallest relation satisfying the
following: If (s,a, ) € -+ and « € A, then (s, 7, 1) € --+', if (s,a, p) € --»
and a € A, then (s,a,p) € --+'.

As an example, consider the MA depicted in Figure (2.1a). Hiding the only external
transition of this Markov automaton (labelled with action comm) results in the
Markov automaton depicted in Figure (2.1b).

We will call Markov automata that have no external actions closed. We will only
perform a formal analysis of systems on their complete Markov automata models.
Therefore from now on we will consider only closed Markov automata. This means
that no external communication is possible and therefore all the transitions in the
MA are either Markovian or internal.

2.2.2 Operational Behaviour of Closed Markov Automata

Markov automata are operating in continuous time. The process starts in an initial
state sg, sampled from some initial distribution that is defined by the modeller.
Upon entering a state s € S the behaviour of the MA depends on which transitions
are available in this state if any. Fach of the outgoing transitions v € ~» of s is
associated with a variable X, € R>. The value of this variable is the time delay
incurred by taking transition . It is defined based on the type of transition:

— If v is an internal probabilistic transition, then X, is a constant 0. This is
due to the maximal progress assumption implying that internal probabilistic
transitions happen instantaneously.

— For a Markovian transition v = s 2 i, X5 is a continuous random variable.
This random variable has an exponential distribution with parameter A, i.e.
its probability density function is f(t) = A -e ™ for t > 0 and f(t) = 0 for
t < 0. This means that the variable takes values in the domain R and for
a,b € R>q the value of X, lies within [a, b] with probability e A — b,
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Each time a Markov automaton enters a state that has an outgoing Markovian
transition 7, the random variable X, samples a new value.

Recall that states of a closed Markov automaton can have at most one outgo-
ing Markovian transition and any finite amount of internal probabilistic transitions.
When entering a state that has multiple transitions v1,...,7v, € ~», Markov au-
tomaton resides in s as long as the residence time t in s reaches one of the values
Xy,i = 1.n, or t = Xy, where X, = min{X,,,...,X,,}. There are several

k3

cases to consider:

Singleton transition. If there is only one transition v; = s S fi, such that X, =
Xmin, then the system resides in s for X, time units and then proceeds to a
successor state s’ selected at random with probability pu;(s’).

Multiple probabilistic transitions. If there are multiple transitions -, such that X, =
Xmin and they all are probabilistic, then the decision has to be taken as to
which of the transitions to choose. Usually, tie-breaking is performed by a
scheduler, a function that observes the history of the system evolution from
the beginning and chooses a single probabilistic transition out of all available.
We describe schedulers formally later in this chapter. For now we assume that
only one probabilistic transition v; = 55 w; is selected out of multiple and
similarly to the previous case the system proceeds to a successor state s’ with
probability p;(s").

Multiple probabilistic and Markovian transitions. Next we consider the case when
there exists at least one probabilistic transition v, and at least one Markovian
transition v,,, such that X, = X, = Xnyn. Since X, is always 0, this means
that X,,, = 0. For the general analysis of Markov automata, it is important
to define precisely how the system behaves in such a situation. In this work,
however, we are only interested in probabilistic properties. The probability
that random variable X, takes value 0 is e F()0 _ ¢=EB()0 — (. Therefore
for this work, it does not matter what exactly the Markov automaton does if
there is a tie between a Markovian and a probabilistic transition. The precise
semantics will not have any impact on the properties under consideration. We
deliberately leave this case undefined.

No outgoing transitions. So far we have defined residence time in a state depending
on the outgoing transitions available in this state. Deadlock states, however,
have no outgoing transitions and therefore it is unclear how to define residence
time in them. Moreover, deadlock states prevent Markov automata from
performing infinitely many transitions, making it possible for different runs
of an MA to result in either finitely many transitions that end in a deadlock
state or infinitely many transitions. This makes it unnecessarily tedious and
cumbersome to define a probability measure for Markov automata. Therefore
in this work, we only consider Markov automata that have no deadlock states.

We have thus defined the behaviour of Markov automaton upon entering a state s.
When the system has resided in s for some time and has selected a successor (as
described above), it enters the successor state and the whole process proceeds in
the same way ad infinitum.
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2.2.3 Probability Measure

In this section, we introduce a probability space for closed Markov automata without
deadlock states. All the notions and results presented here originate from [Hat17].

Notice that in closed Markov automata all the probabilistic transitions are la-
belled with the same action 7. This means that one cannot uniquely identify prob-
abilistic transitions emanating the same state s by using only actions of the tran-
sitions. In order to resolve this issue one can use in place of actions pairs (7, u),
where p € Dist(S). Namely, instead of the original set of actions Act = {7} one
can use set Act’ = {7} x Dist(S). An action o = (7, ) € Act’ is enabled in a state
s if transition s -—» 1 was present in the original Markov automaton. This is only a
syntactic change, the semantics of the transitions and their actions remains intact
in a sense that the transitions and the actions remain internal. We will denote this
newly obtained set of actions as before with Act.

The probability space for Markov automata will be constructed iteratively by
first defining the probability space over single transitions, then extending it to the
probability space over finitely many transitions and finally obtaining the space for
infinite runs.

Steps, Paths and Fragments

We start with defining the sample spaces of the probability triples.

A step o is a pair 0 = (7,t) € (--» x {0}) W (— x R>g), where 7 is a proba-
bilistic or Markovian transition, and ¢ is a non-negative real number representing
the delay required to execute the transition. The set of all steps in an MA M is
denoted with Steps(M) := (--» x {0}) W (— x Rxg).

An infinite path p = o¢-- -0y -+ is an infinite sequence of steps o; € Steps(M)
for i € Z>¢. The set of all infinite paths is denoted with Paths”(M).

A (path) fragment ¢ = og---0,—1 is finite sequence of steps o; € Steps(M) for
i = 0..n — 1. Here |¢| := n is the length of the path fragment. We define a special
empty fragment 6 to be the path fragment of length 0. The set of all fragments of
length n > 0 is denoted with Frags"(M). The set of all fragments is defined as
Frags* (M) = Upez., Frags™ (M).

A finite path p = ¢ - s, where ¢ € Frags"(M) and s € S is a finite sequence
of steps with a selected final state. Here the length |p| of a path p = ¢ - s is
defined as the length of the respective path fragment, i.e. |p| := |¢|. We will denote
paths of the form 6 - s simply with s, i.e. we omit #. The set of all finite paths of
length n > 0 is denoted with Paths™ (M) and the set of all finite paths is defined as
Paths* (M) := Upez., Paths"(M). For a finite path p = ogo1 -+ 0,1 - s we define
pl := s to be the last state on the path.

Whenever the MA under consideration is clear from the context we will denote
the sets Steps(M), Paths” (M), Frags™ (M), Frags* (M), Paths" (M) and Paths* (M)
with Steps, Paths”, Frags", Frags®, Paths" and Paths® respectively.

Let p = (so 2o, to) -+ (s % Uk, tx) - -+ be an infinite path or a path fragment.
For convenience we will represent p as

o vo,to vi,t1 Vk—1:tk—1 Vit
P = S0 51 s Sk
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And, analogously, a finite path p = (so 3 o, to) - (sg ¥ Wiy tk) « Sg4+1 -+ can be
represented as

_ vg,lo v1,t1 Vk—15tk—1 Vit
P =30 51 s Sk Sk+1

We define the concatenation operation o for paths and fragments in an obvious
way. If a path fragment ¢ = o0g---0, is concatenated with another path frag-
ment ¢’ = o, - -- oy, finite path p = o(--- 0} - s or infinite path poo = 0 --- 0}, -+,
the result is another path fragment ¢ o ¢’ = o¢--- 0,0 - - 0y, finite path ¢ o p =
00 -+ On0y - - - 0, - s or infinite path ¢pops = 00 -+ 0y0( -+~ 0}, - - . The result of fo f
will be simply denoted with f, for f € Frags* U Paths* U Paths”.

. . . R

Next, we define total time over a path. For an infinite path p = sg ROLLN

Vg —1,tk—1 s Vi, i
: k

- we define total time spent after performing n transitions

as follows: Tiotal(p,0) := 0 and for n € Z<¢ : Tiota(p,n) = Z?:_ol t;.
vo,to L Vi—1,lk—1

For a finite path p = sg > s, and n < k, Teotal(p, n) is defined
analogously. In addition we define Tioa1(p) 1= Zf:_ol ti.

Let p = (so 2 o, to) -+ (sk k& Uk, tx) - - be a finite or infinite path. For a quick
access to states visited over a path we define p[i] := s; if p is infinite and i € Z,
or if p is finite, then we require that i < |p|. Similarly the action taken at i-th
transition will be denoted with p4.[i] := v; and time with ¢[p,i] := t;, with the
same restrictions on the value of i as before.

The set of states that a finite or infinite path p visits at time ¢ is denoted with
p@t and defined as follows:

pati= | (S=i)USus(i.1)),

7;6220

where

S:t(i) — {{p[l]} if Ttotal(,O, l) =t

] otherwise

{pli]} if p[i] € MS and Tiota1(p, 1) < t, Teotal(p, i + 1) > ¢

0 otherwise

SMS(iv t) = {

Example 2.2.2. Consider the following infinite path of the MA depicted in Figure

2.1c:

1,1.1 1,07 1,1.3

7,0 7,0
p =80 —> S —> 84 G > G

At time 0 the Markov automaton passes through states sg, s1 and enters state sy,
therefore Tiota1(p,0) = Trotal(ps 1) = Tiotal(p,2) = 0 and S—o(0) = {so}, S=o(1) =
{s1},5=0(2) = {sa} and from now on Vi € Zsgp,i > 2 : S—o(i) = 0. Since no
Markovian state satisfies the conditions of Sys(i,0), then Vi € Z>q : Sys(i,0) = 0.
Thus p@Q0 = {sp, $1,54}.

At time pointt = 1.1 the system enters state G and therefore pQ1.1 = { G}, which
is reflected in only the set S—1.1(3) = {G} being non-empty. When t = 1.2, the MA
is residing in state G and only set Syg(3,1.2) = {G} is non-empty. Therefore
pQ1.2 = {G}.
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Measurable Spaces

We can now proceed to define measurable spaces over the set of steps Steps, the set
Frags™ of fragments of length n, the set Paths" of paths of length n and the set of
infinite paths Paths”.

Steps. Recall that the set of steps is a disjoint union of sets — X R>¢ and --+ x {0}.
Since --+» is finite, the o-algebra over --» x {0} is defined as 2-x{0} Similarly,
for Markovian transition relation the o-algebra is 27. For the set R the
Borel o-algebra is used, the smallest o-algebra generated by open intervals over
non-negative reals, that is denoted with B(R>(). Given two measurable spaces
(—,277) and (Rxo, B(R>p)), the o-algebra for the set — x Ry is defined
as the product o-algebra of (—,277) and (R>o, B(Rx>¢)), i. e. the smallest o-
algebra that contains all sets A x B, where A € 277, B € B(R>(). We denote
this o-algebra with 277 ® B(R>o). We are now in position to define the o-
algebra over the set of steps as S = {AUB | A € 27 ® B(Rx), B € 27> *{0}},

Fragments. The o-algebra over the set of fragments and finite paths of length n
is defined once again via the product o-algebra. First, for n = 0 we define
FO:={{6},0}, and for n > 1: F" := @, S.

Finite paths. The o-algebra over the set of paths of length n, for n > 1 is defined
as P = F' 25,

Infinite paths. The o-algebra over the set of infinite paths is constructed over the
set of cylinders. Let P, be a set of finite paths of length n. For n > 0 the
cylinder with base P, is defined as

Cylpy(Pp) :={o0---0p—1--- € Paths*(M) |Vi € Z>q : 0; € Steps and
dpeP,:p=0g - On_15}

Whenever M is clear from the context, we will just write Cyl(P,,). A cylinder
Cyl(P,) is called measurable if its base is measurable, i.e. P, € P™. The o-
algebra P¥ over the set of infinite paths is defined as the smallest o-algebra
generated by the set of measurable cylinders Uiez%{C’yl(Pi) | P; € PY.

We have thus constructed measurable spaces over the set of steps (Steps,S), frag-
ments of length n (Frags™, F"), finite paths of length n (Paths", P™) and infinite
paths (Paths”, P¥).

Measurable Schedulers

In the presence of multiple probabilistic transitions emanating the same state, the
behaviour of a Markov automaton is not a stochastic process and therefore no
probability measure can be defined. In order to resolve this issue, we need to be
able to choose only one probabilistic transition out of all those that are available in
the same state. This can be achieved with a concept of a scheduler.
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Definition 2.2.5. A scheduler (or strategy, policy) is a function 7 :
Paths® — Dist(Act), where for p € Paths* if n(p)(a) > 0 then o € Act(pl,).

Schedulers observe the history of the system evolution from the beginning in a form
of a finite path and provide a distribution over actions enabled in the final state of
the path. In order to be able to define the probability measure we need to restrict
ourselves to a subset of schedulers that are measurable:

Definition 2.2.6. A scheduler w : Paths® — Dist(Act) is called generic mea-
surable iff for every a € Act, B € B([0,1]),n € Z>¢ : {p € Paths"|r(p)(a) €
B} € P™. The set of all generic measurable schedulers for an MA M is
denoted with HI{LM.

We will distinguish a certain subclass of generic measurable schedulers, called
stationary schedulers:

Definition 2.2.7. A scheduler 7 is called stationary, if Vp1, p2 € Paths™, s. t.

p1d = pol it holds that w(p1) = 7(p2) = Auu(a), for some a € Act(pid).
The set of all stationary schedulers is denoted by TIXL, .

Since stationary schedulers can be equivalently defined as 7 : PS — Act, we will
often use this simplified definition.

Probability Measure

We will define a probability measure on the measurable space (Paths”,PY) itera-
tively. We start with probability measure over steps and then extend it to proba-
bility measure over fragments, finite paths and infinite paths.

Steps. Let m € II,, be a generic measurable scheduler and ¢ = (79,t0) - - - (T, tn) is
a path fragment, such that 7, = s, <3 p,. We define the probability measure
on measurable space (Steps,S) denoted with p, 5 : S — [0,1], as follows:
My s (D) =0, p, , (Steps) := 1 and otherwise:

f=(0,7, A if g =0
Hr o (A) = ,,Z {,Ufn((s) . fﬂ_)(gj)’ T, A) otherwise
{r=s~~s'|(T,t)EA}

m(pos)(a) ifr=s-">p

fr(@,7, A) = o . v
/]lA((T,$))~I/'6 VPdx T =s—u,

R>o

Here for a probabilistic transition 7 = s N w function fr(¢, 7, A) evaluates
to the probability that scheduler 7 selects transition 7 when it observes finite
path ¢ os. Let T = {z | 14((7,2)) = 1}. Then for a Markovian transition
T = 5 — 11 the value of f, (¢, 7, A) is the probability that Markov automaton
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leaves state s within time x € T. Or in other words, fr(¢,7, A) equals the
probability that exponentially distributed random variable with parameter v
takes one of the values from set T.

Function p, 4 (A) computes the probability that steps in A are taken after
path fragment ¢ has been observed. Positive probability is only assigned to
those combinations of ¢ and o € A that are in fact possible in the Markov
automaton under consideration. This is taken care of by the multiplication of

tn(s) with fr(o,7, A).

Fragments. Let m € 1I,, s € S and n > 0. The probability measure ufz () :

F™ — 10,1] over the measurable space (Frags™, F") is defined as ufz @) :==
0,7, (Frags™) := 1 and otherwise for n > 1:

K g ({(7’, t)e A| 1= s~ p, for some y,u}) ifn=1

(L

s (A) =

)

/ ui?l(d@ / La(¢po0) - ppy(do) ifn>1

$EFrags" 1 o€ Steps

For n > 1 the measure ui " (A) assigns non-zero values only to those sets A
that contain fragments originating from state s. For n > 1 the measure is
defined as multiplication of two measures: ui "' () for fragments of length
n—1and p, , (-) for steps that originate in a fragment of length n — 1. Once
again the probability is computed via integration over all fragments of length
n that are in A.

Finite paths. Similarly, the probability measure for paths of length n originating

in some state s is defined via the probability measure for fragments of length
n. Let 7 € II,, s € S and n > 0, then pr (0) := 0, pr’ (Paths™) := 1,

forn = 0: pl (A) :=1if s € A and 0 otherwise. In all other cases, i.e.
n>1,A#0,A+# Paths™ :

WP (4) = / p () Y (s

€ Frags™,and {s'|pos’€ A}
¢:(7—07t0)“'(7-n—1 7tn—1),

Vn—1
Tm—1=8n—1 ~ Hn-—1

Infinite paths. The following lemma shows that the measures defined above lead to

a unique probability measure over the set of infinite paths:

Lemma 2.2.1 ([Hat17]). Let 7 € II, be a generic measurable strategy,
s € S. There exists a unique probability measure p? (-) : P¥ — [0,1]
(also denoted with PrWM78 [']), such that for every n € Zso,B, € P" :

l"lﬁ,u; (Cyl(Bn)) = “’f,z (Bn)
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Remark 2.2.2. Consider Markov automata M1, Ms depicted in Figures (2.1b) and
(2.1c) respectively. Notice that the measure Hf: (+) assigns value 0 to those events
in which Markovian transitions occur at a specific moment of time, or in other
words within o time interval of length 0. This implies that the set of measurable
events in My and Ma that have non-zero probability value are equal. When dealing
with probabilistic properties, we can, therefore, assume that all states in Markov
automata have either only probabilistic outgoing transitions or only Markovian ones.
In case a closed Markov automaton has hybrid states, Markovian transitions of such
states can be safely discarded thus transforming the hybrid state into probabilistic.
Markov automaton depicted in Figure (2.1c) is the result of such transformation
applied to state so of the Markov automaton shown in Figure (2.1b).

2.2.4 Zeno Behaviour

In general, Markov automata may act in such a way that infinitely many transitions
are performed within a finite amount of time, a behaviour commonly referred to as
Zeno.

We will call an infinite path p a Zeno-path if 3t € R>g : Vi € Z>0 : Tiotal(p, 1) < ¢
For a Zeno path the limit lim;_, . Tiota1(p,?) exists and we can therefore define
Ttotal(p) = lim; Ttotal(pa 'L)

Zeno-paths can be of two kinds: those induced by Markovian transitions and
those induced by probabilistic ones. As an example, consider the following infinite
path of a Markov automaton depicted in Figure (2.1c):

1,1 1,1/2 1,1/4 1,1/2n

7,0 7,0
PMS = S0 —> 81 — 84 G G e

The total time over this path converges to 2 and therefore infinitely many Markovian
transitions occur within a finite amount of time. Consider the same MA in which
state G is probabilistic with a self-loop transition (G, T, Ag(G)). The following path
is an example of a Zeno path in this MA induced by probabilistic transitions:

7,0 7,0 1,1 7,0 7,0 7,0
pp5:$0—>81—>84—>G—> G—- -G -

Paths like pyg, induced by Markovian transitions, are possible, however “unreal-
istic”, since it can be shown, analogously to the same results for continuous-time
Markov chains [BHHKO03], that the measure of the set of such paths is 0. Zeno paths
induced by probabilistic transitions are different. For example, the probability of
the set of paths

(50 2% s sy 2 a2 ¢ 2% .%o teo,1])

is p = 0.99-1/8-(1—e~2), which is non-zero and therefore with probability p the MA
can perform infinitely many transitions within a finite amount of time. Since MA
are used to model real-life systems, it is widely accepted [HH12, GHH* 14, GTH' 14,
QJK17] that such behaviour should not be permitted and Markov automata that
enable such paths are considered to have a modelling error.

We say that a Markov automaton M is Zeno if:

HFEHIJLW,SGS:
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Pr2 [{p € Paths*(M) | 3t € Rxg : Vi € Zzg : Trotal(ps i) < t}] >0

Informally, M is Zeno if there exists a scheduler, such that the probability of the set
of all Zeno paths under this scheduler is non-zero. A Markov automaton is called
non-Zeno if it is not Zeno.

Remark 2.2.3. In the following chapters, we will often work with absorbing states
of a non-Zeno Markov automaton. Recall that absorbing states are those states that
only have self-loop transitions. It follows from the definition of non-Zeno Markov
automata that their absorbing states can only be Markovian.

2.2.5 Important Subclasses and Related Models

We conclude this chapter with a brief overview of notable subclasses of Markov au-
tomata as well as related models. The models considered here are often encountered
in the process of analysing Markov automata.

A (homogeneous) continuous-time Markov chain (CTMC) [Ros06] is a Markov
automaton C = (S, (), §, R) without probabilistic transitions, and can be equivalently
represented as a pair (S, R). A non-homogeneous CTMC is a pair (S, R(t)) in which
the Markovian transition matrix R(t) is dependent on time ¢ at which the system
arrives in a state. Formally R: R>g x S x S — Rxq. For 5,8’ € S and 7 € R5( we
will denote values of matrix R(t) with R(7)[s, ¢'].

(Discrete-time) Markov decision processes (MDP) [Put94] is a Markov automaton
without Markovian transitions, i.e. Vs € S : E(s) = 0. In this work we will mostly
use a more traditional way of representing an MDP as a tuple D = (.5, Act, P), where
S is a finite set of states, Act is a finite set of actions and P : S x Act x S — [0, 1]
is a probabilistic transition matrix, s.t. Yo € Act: Y, ¢ P[s, a, s'] € {0,1}.

We apply to MDPs the same no-deadlock assumption as to Markov automata in
general. For the definition of MDPs that we use here this assumption is translated
into the following. Let D = (S, Act, P) be an MDP, then

Vs €S :3a € Act, s € S, such that P[s,a,s'] >0

Notice that since MDPs do not have any Markovian transitions, they could be
regarded as Zeno Markov automata, in light of the discussion in the previous section.
This, however, should not be the case, since the semantics of MDP transitions is
different from semantics attached to probabilistic transitions of Markov automata.
Namely, MDP transitions are not considered to be executed instantly, but rather
their execution shows that some unspecified amount of time has passed. Thus the
notion of Zeno behaviour should not be applied to MDPs.

The probability measure for MDPs, stated in, for example, [Put94], coincides
with the one presented in the previous section, and it is the latter one that we will
refer to when working with MDPs.



2.2. Markov Automata

PS-acyclic Markov automata. Most of the published Markov automata bench-
marks (see e.g. [HKP19)]) satisfy certain restrictions on the shape of probabilistic
transition relation. Namely, the relation is often acyclic, i. e. there exists no path

ap,0 a1,0 an—1,0 an,0
PSo——*PS1——* -+ —=F DSy ——*>PSpi1,

such that ps,11 = pso,Vi = 0..n : ps; € PS,a; € Act(ps;),P[ps;, ai, psi+1] > 0. We
will call such Markov automata PS-acyclic. Acyclic probabilistic transition relation
enables particularly efficient analysis of Markov automata.

For a PS-acyclic Markov automaton the depth d(s) of a state s is the length
of the longest path from this state to a Markovian state (including s itself). Or
formally, let

ap,0 a1,0 an—1,0 an,0

A(S) = {,0 =80 -"*S1 > —=* Sp~=*Spt1
(2.1)

| s0 =8, 8n41 € MS, Vi =0..n: «; € Act(s;), P[si, i, Siv1] > 0}
Then d(s) := max,c4(s) |p|. We define diax := maxses d(s).

Continuous-time Markov decision process (CTMDP) [Put94] is another well known
probabilistic model closely related to Markov automata. CTMDPs, just like MA,
can model non-determinism and exponential delays. However, in contrast to Markov
automata, both of these features in CTMDPs are merged into one state and not
split into probabilistic and Markovian states. Markov automata can be seen as a
compositional extension of CTMDPs, because, as opposed to MA, CTMDPs cannot
be used to model a system as a collection of concurrently running and interacting
components.

Definition 2.2.8. A continuous-time Markov decision process (CTMDP) is
a tuple C = (Se, Acte,Re), where S is a finite set of states, Acle is a finite
set of actions and R¢ : S¢ x Acte x S¢ — R>q is a rate matrix.

We will call the set Acte(s) = {a € Acte|3s’ € S : Rels,a, 8’| > 0} enabled
actions in state s. A path in a CTMDP is a finite or infinite sequence p = sg Loto,

51 ot sg -+, where s; € S¢, a; € Act(s;) and t; € R>o denote the residence
time of the system in state s;. Analogously, a path fragment is defined as follows

¢ = sg 20, g QLU g Gnlny E(s,a) := > cqRels, o, 8] and Pels, o, 8] 1=

Rels, o, s'|/E(s, a).

Most of the notions that we will need for CTMDPs are defined analogously to
respective notions for Markov automata. Those include: The set of finite paths
Paths*(C), infinite paths Paths”(C), path fragments Frags*(C), path or fragment
length |p| and last element of a finite path p). Residence time in a state of a
CTMDP is governed by an exponential distribution, just like in Markovian states
of Markov automata. The rate of this distribution depends on the selected action,
e.g. for action o € Act(s) it equals E(s, ).

A (late) scheduler in a CTMDP is a measurable function 7 : Paths™(C) x R>g —
Dist(Act), where for p € Paths*(C),t € Rx¢ if w(p,t)(a) > 0 then o € Act(pl).
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Notice that in contrast to Markov automata, schedulers in CTMDPs depend not
only on the finite path leading to the current state but also on the parameter
t € R>g, which is the amount of time that the system has spent in the current state.
In Markov automata, this parameter is redundant since probabilistic states are left
instantaneously.

A scheduler 7 is called early if Vp € Paths*(C),Vt,t' € Rxg : w(p,t) = w(p,t),
i.e. the scheduler does not depend on the amount of time that has passed in the
current state.
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The goal of this thesis is to advance analysis techniques for systems modelled as
Markov automata. One could be interested in, for example, qualitative properties
of the system, that have a simple boolean yes or no answer, e.g.: Can the system
reach a certain state starting from a given one? Sometimes the answer to such
a question is maybe, for example, when half of the times the system reaches the
target state, while another half it does not. We call properties that capture such
behaviour quantitative since they describe various aspects of system performance as
a real number, rather than a boolean value. This number can represent probabilities,
for example, the probability to reach certain states, alternatively, it can represent
costs or revenue, in which case it is a positive or a negative real value. We will
address the former as probabilistic properties and the latter as reward properties. In
this chapter, we introduce such properties formally and touch upon techniques used
for their analysis.

Many interesting probabilistic properties are described by Continuous Stochastic
Logic (or CSL). CSL is one of the most popular temporal logics for many continuous-
time Markovian models, including CTMCs [BHHKO03] and CTMDPs [BHHZ11|. An
example of a property that can be described by CSL is: The probability to reach
a subset of states within a certain time bound is above a certain threshold. CSL
was introduced for Markov automata in [HH12] and we reiterate over its syntax
and semantics in Section 3.1, followed by a brief overview of algorithms designed to
analyse CSL properties in Section 3.2.

When it comes to reward properties there is no reward-based logic for Markov
automata that would unify their syntax and semantics. Instead, reward properties
are usually introduced as stand-alone problems [GHH™14, GTH" 14, BWH18]. We
introduce them formally in Section 3.3 and describe existing analysis methods in
Section 3.4.

We conclude this chapter with Section 3.5 that gives a brief overview of those
properties for which no satisfactory analysis techniques are available to date.
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Preliminaries. In this and the following chapters, we only consider Markov au-
tomata that satisfy the assumptions listed below.

— MA are closed (see Chapter 2.2.1).

— For each probabilistic state s and any two of its outgoing transitions v; =

a1 a2 . .
S==> 1,2 = S--*U2,Y1 F Y2 : a1 # ag. Due to this assumption we can
define matrix P[-, -, -] (see Chapter 2 Section 2.2).

— MA have no deadlock states (see discussion in Chapter 2 Section 2.2.2)
— MA are non-Zeno (see discussion in Chapter 2 Section 2.2.4)

— MA have no hybrid states (see Remark 2.2.2)

Throughout the chapter we will work with a Markov automaton M = (S, Act, --+, R).

3.1 Continuous Stochastic Logic for Markov Automata

In this section we discuss Continuous Stochastic Logic (CSL) for Markov automata,
that was originally presented in [HH12].

First of all, to define the semantics of CSL formulas we need to extend the
definition of Markov automata to include a non-empty set of atomic propositions
and a (state) labelling function. Atomic propositions are basic truths about the
states. The labelling function assigns to each state of the Markov automaton a
subset of atomic propositions, those that hold in that state.

Definition 3.1.1. A labelled Markov automaton My is a tuple M, =
(M, AP, lab), where M is a Markov automaton, AP is a non-empty set
of atomic propositions and lab: S — 247 is a total labelling function.

We assume, w. 1. 0. g. that for each state s there always exists an atomic proposition
aps, € AP that uniquely identifies s, i.e. Vs’ # s : apy & lab(s').

Let Z(Rxp) be the set of all non-empty intervals of positive real numbers, i.e.
intervals with open, closed or mixed bounds. For convenience we will denote an
interval I € Z(Rso) with I = [a,b], where [€ {[,(}, ] € {],)}, a = infI and
b=supl.
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Definition 3.1.2 (CSL syntax).

The following are valid CSL state formulas:
a ifae AP
P if ® is a state formula
D1 ADy  if D1 and Do are state formulas
P;I;tw) if p € [0,1], opt € {sup,inf}, ¢ is a path formula and
de{<, >, 2}
and path formulas:
Xlabtlp if [a,b] € Z(R>0),a,b € Qx¢ is an interval and
D is a state formula
®, U Py if @1, ®o are state formulas
@, Uleb®,  if [a,b] € Z(Rso) is an interval, a,b € Qsq and

D, Dy are state formulas

Using this basic set of formulas we can express ®; V &3 = — (=P A =P2) and
tt = a V —a, where a € AP.

Definition 3.1.3 (CSL Semantics). Let My = (M, AP, lab) be a labelled
Markov automaton and s € S. Below we define conditions under which state
s satisfies a CSL state formula ®, written as s =pa, D

skEMm, a iff a € lab(s)
5):/\/1[ -P iff s I;EMZQ)
sEMm, 1Ay iff s Eam, P1oand s =aq, o

s Em, PR(Y) iff opt Prns [{p € Paths” | p =ar, ¥} Ip
mell,

v1,t1 Un,tn

Let p = sg voto, 8] ——> -8, ——> -+ € Paths” be an infinite path in M.
In the following we define conditions under which path p satisfies a CSL path
formula , written as p =, V:

p =, XEtle iff  s1EM, AL € [a,b]

pEM, 21U, iff In€Zxo:snEm, Po,VE=0.n—1:5; =nm, O1

pEM, ®1 uletle, i 3t e la,b],n € Zxo : s = p[nl],s € pQt, s =p, Do,
V1 € [0,t),s' € pQr: 5" Enm, 1 and
Vk=0..n—1:plk] = @,

The semantics of most operators is straightforward. We will just clarify that a path
satisfies formula X[**1® if the second state visited on the path satisfies formula
® and transition from the initial state of the path to the next state happened
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within [[a,b] time interval. A path satisfies formula ®; U ®, if the path eventually
reaches a state that satisfies @ and all the states visited along the path before this
moment satisfy ®;. Formula & Ulabl$, adds another limitation that all this must
happen within time interval [a,b]. We will call property P%‘;t(q)l U ®y) (optimal)
unbounded reachability (probability) and property P%I;t(q)l Ulet®,) will be referred
to as (optimal) time-bounded reachability (probability)

Example properties that can be specified with this set of formulas include: The
probability that the system eventually reaches a bad state is at most 0.999, The
probability that the system recovers from a critical situation within 24 hours is at
least 0.999, etc.

Whenever the labelled MA under consideration is clear from the context, we
omit the subscript and simply write |= instead of |=pq,. For a set of infinite paths
A and a path formula i we will write A = iff Vp € A: p = 1. And similarly, for
a subset of states S’ and a state formula ® we write S' = @ iff Vs € §' : s = @.
Additionally, for convenience, we will abuse the notation and write Pry ; [¢] instead

of Prr s [{p € Paths” | p = 9¥}].

3.2 Analysis of CSL Properties

The process of exhaustive automated checking whether a given Markov automa-
ton My satisfies a given CSL state formula & is called model-checking. Formally
this means finding the set of states Sata,(®), such that Vs € Satpg, (@) : s = ©.
This can be performed recursively over the structure of the formula in a bottom-up
manner. Model-checking of state formulas, except for operator 732,1;(1#), is straight-
forward:

— ®d=a:Sat(®)={se S |aclab(s)}
— & =9 : Sat(P) = S\ Sat(P’)
— O=P; ANDy: Sat(@) = Sat(q)l) N Sat(CI)Q)

Model-checking operator Pzgt(w) is more involved and the algorithms depend on
the path formula . All the algorithms essentially perform the following two steps:
(i) for each state s € S compute the values ps = optrer, Prr s [¢]; (ii) find the set
of states S’, such that Vs € S" : ps < p. Thus the main challenge of model-checking
CSL formulas is to compute the values ps. When we say analysis of a labelled MA
against formula P%I;t(ib) we mean computation of these values. In the following, we

will consider the analysis of formula P%I;t (1) separately for each possible ).

Formula 7721;; (X[t ). Operator XI#P1® imposes restrictions on the second state

appearing over a path and time that it takes to reach that state. Depending on the
type of state, different procedures are used to determine whether it satisfies formula

P (X[ )
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Lemma 3.2.1.
If s € PS, then

if 0 & [a,b]

,b _
opt Pres [XI10) = ¢ 0t S plaas] 0[]
mell, a€Act(s) s'eSat(P)

If s € MS, then

opt Prr s [X[[“’b]]@} = (eiE(s)'a - eiE(s)’b> Z P[s, §']
mell, s'eSat(P)

Proof. Consider A = {p € Paths” | p starts from s and p = X[*0®}. With this
operator only the very first transition affects the probability of event A, and what
happens afterwards does not matter. We differentiate between the type of state:

— s € PS. Residence time in s for the very first transition over any path can
only be 0. If 0 ¢ [[a, b]] then A = () and Vr € II, : Pry s [A] = 0. Consider the
case 0 € [a,b]. Let pr(c) be the probability with which scheduler 7 chooses
action « for path p = s, then

Vrell, : Pry 4 [A] = Z Z pr(c) - P[s, a, 8]
s'eSat(P) acAct(s)

<opt Opt Z P[s, a, §']
agAct(s) s'eSat(P)

where <opt=< if opt = sup and <,py== if opt = inf. Thus the statement of
the Lemma follows.

— Consider s € MS. Event A can be split into two independent events A; and
As. Event A; is the event of a Markovian transition originating from s to
occur within time interval [Ja,b]]. As describes discrete probability of a state
satisfying ® to be the selected successor of s. Then Pr. [A] = Pr[A;] -
Pr[A;] = (e B)a — e=E()b) . S~ P[s,s']. The statement of the lemma

s'eSat(P)
follows.

O]

Formula 732,1;(@1 U ®5). Operator ®; U @5 does not impose any restrictions on the
time that it takes to reach a state satisfying ®». Therefore the analysis of for-
mula PZI;t(q)l U ®@2) can be reduced to the analysis of the same formula over MDPs
[QJK17]. This problem has been extensively studied and a multitude of algorithms
has been developed to address it, including policy iteration [Put94], linear program-
ming [Put94] and interval value iteration [HM14, QK18, BKL*17].

33



3.

ANALYSIS OF MARKOV AUTOMATA

34

Formula P%I;t(tbl Ul®®,) is the most challenging formula among the ones defined

above. Decidability of model-checking formula Pg&t(@l Uletld,) is still an open
problem and existing algorithms that approximate the probability values do not
scale well enough. Analysis of this formula is a vast topic that we will discuss in
greater detail in Chapter 4.

3.3 Reward Properties

When designing a system, costs associated with its maintenance, repairs as well as
the generated revenue are of great importance. Example quantities of interest are
the following: The expected average maintenance and repair costs, the expected
total revenue, the expected system uptime, and so on. We will call quantities of
this kind reward properties. The CSL logic for Markov automata described in the
previous sections does not provide any means to express properties over quantities
other than probabilities. In fact, to date there is no logic that can describe reward
properties for Markov automata, as opposed to CTMCs [BHHK00] and CTMDPs
[BHHZ11]. Nevertheless, over the years many reward properties have been intro-
duced for Markov automata and in this section we will formally define them.

We start by extending the definition of Markov automata to include rewards for
residing in a state or of taking a transition:

Definition 3.3.1. A reward structure for an MA M is a tuple o :== (0st, Otrn),
where pst © S — Ryp is a state reward function and ggn @~ — R is a
transition reward function.

Definition 3.3.2. Given a Markov automaton M and a reward structure o
over M we define a Markov reward automaton (MRA) to be a tuple M, =
(M, 0).

Example 3.3.1. Figure 3.1 shows an example of an MRA. Here rewards assigned
to states and transitions are shown next to the respective state or transition in a
green frame. For example, state high is assigned state reward 0.4, state low has

high
state reward 0.1 and transition (has a task) 25 for p = [high — 0.99, lost — 0.01],
has transition reward 10.

The MRA models a task processing sys- 2.97
(o) : (gn 24
tem. Tasks arrive at rate 11; this is mod- : WA

20] <27 g \Z

elled by a Markovian transition with rate 1204 ¢ 1 “, ‘*03\) i

. —>(n0 tasks)—>(has a l,a,sla 0 _ > lost,

11 emanating state no tasks. Whenever 7= ;. Y

there is a task to process, the system de- 'ks: 0 ‘Q\g\. :

cides whether to handle it with high or low - = !
a,l

reliability. In the former case, the system
receives an immediate reward of 10. A low- FIGURE 3.1: An example of an MRA
reliability task produces a reward of 2 only.

The tasks are sent for processing to a remote server over lossy channels. The high-
reliability channel loses tasks with probability 0.01, while low-reliability tasks are
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lost ten times more often. Whenever a task is lost, no further reward for it is paid.
Processing high-reliability tasks takes more time, which is modelled with exit rate 3
of state high, however, it generates high reward. Low-reliability processing is fast
(exit rate 10 of state low), however, produces lower reward 0.1. Upon successful
completion of the processing, the system is awarded a reward of 20 or 4 for high-
and low-reliability modes respectively.

We will now define how the rewards are accumulated in an MRA. First of all,
for an infinite path p = sg Yoto, e Sk Velk, . and n € Z~¢ we define the prefiz

of p of length n to be the following path fragment

n—1,tn—1

, t t
prefix?(p) := sg ==2% .- 5,1 =L e Frags"

For t € R>q the prefiz of p until time ¢ is defined as

0 if tg >t
prefixf(p) = prefixi(t) (p) if n(t) € Z=o, Trotal(p, n(t)) < t, Trotal(p,n(t) +1) >t
) otherwise

Here n(t) is such an integer value, that total time taken by n(t) transitions is not
greater than t, while within n(¢) + 1 transitions the total time exceeds t. For non-
Zeno paths it is always possible to find such a value. However, for Zeno paths this
is not always the case. Let p be a Zeno path. Recall that by definition total time
Ttotal (P, k) for any number of transitions k € Zx¢ is bounded: 3T : Vk : Tyotal(p, k) <
T. If one wants to compute prefix until time ¢ > 7', then there are infinitely many
transitions that happen until time ¢, namely, all the transitions of p. For such cases
we define the prefix until time ¢ to be the path itself.

We are now in a position to define total reward accumulated over an infinite
path or a path fragment:

Definition 3.3.3. The total reward over an infinite path (or a path fragment)
of an MRA M, is a function rew,(-) : Frags"™ @ Paths® — RSY, such that

0 ifv=2~0
® i, . 7t ’Vth
rewa, (v) = > (Qst (8i) - ti + Otrn (sZ 5»;%-)) if v=sg 2R, g, 2 e Frags"*!
i=0
klgr;o rewMg(preﬁxﬁ(p)) ifv=sy 2% .. 5, L2 . € Paths®

Two sources contribute to the total reward over a path, or a fragment: states and
transitions. Each visited state contributes the reward that is proportional to the
amount of time that the system resides in the state. Given that the system resided
for ¢ time units in a state s, the reward accumulated in that state equals g ($) - t.
When leaving state s via transition s~ p the system collects a one-shot reward
Otrn (s v u). The total reward over a path fragment (infinite path) is the sum of

all the rewards from states and transitions along the path fragment (infinite path).
Naturally, it is possible that in an infinite path there exist infinitely many states or

transitions with non-zero reward. In this case the limit klim rew A4, (prefixf(p)) = 00,
—00

which is the reason the value oo is in the domain of function rew .
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Example 3.3.2. Consider the MRA from Fig. 3.1. In the following we will denote
state no tasks with nt and has a task with ht. Consider path fragment

1,to high,0

ht

1
high =% ok, 2%

¢ =nt
Then total reward accumulated over this fragment is rewaq,(¢) = 10 + 0.4 - t1 + 20.

We proceed to define various reward-based measures over infinite paths. For the
following we fix an MRA M,, one of its states s and a scheduler = € 1I,,. Formally
we will define random variables on the probability space (Paths”, P“,Pry s [-]) and
use their expected values to reason over all possible paths of an MRA.

Cumulative Time-Bounded Reward was introduced in [GTH'14]. It takes the
value of the total reward accumulated over a given infinite path until time bound b.

Definition 3.3.4. Let b € Ryo be a time-bound. The cumulative time-
bounded reward is a random variable Cj’wgsﬂ : Paths® — Ry defined as

follows:

Chtyys,n(P) = rewu, (prefixf (p)),

Example 3.3.3. Consider the MRA from Fig. 3.1 and infinite path

1,11

high
p=nt pt 90

. 1,22 a,0 1,3.3
high > okp, — nt —— - -

For the time bound b = 3.4 the prefix prefixf(p) — nt =1L gy PO, high L22

oky, 0 and Cj)\/tg,s,n = reWMg(preﬁXf(p)) =10+0.4-2.2 + 20.

The random variable takes the value infinity on, for example, a Zeno path p, such
that total time over the path Tita1(p) < b and the path takes infinitely often a
probabilistic transition with non-zero transition reward.

Cumulative Goal-Bounded Reward was defined for Markov automata in

[GTHT'14].
Definition 3.3.5. Let G C S be a subset of states and p = so Loto,
§1--- Sk M Sk+1 -+ @S an infinite path. Cumulative goal-bounded reward
is a random variable C/(\;A,_,,s,rr : Paths” — RSy defined as follows:
0 if sp € G
C'/C(Y/tg,sm(p) = rewMg(prefixi’_l(p)) else if s, € G andVi=0.n—1:3, ¢ G
rew A4, (p) ifVi€Zso:8 ¢€G

This random variable takes the value of the total reward accumulated until the
system visits some state s, € G for the first time, or total reward over the whole
path in case this never happens. If such a state s, is encountered for the first time at
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position n € Z>g (i.e. n = 0,p[0] = s4 or n > 0, p[n] = s4,Vi =0..n —1: p[i] € G),
then the rewards of states and transitions at indices 0 to n — 1 are accumulated
and the rewards of all the states and transitions starting from and including index
n (i.e. starting from and including state s,) are ignored.

Example 3.3.4. Consider the MRA from Fig. 3.1 and infinite path

1,11 high,0 1,2.2 a,0 1,33 low,0_ 1,0.05 @,0

p=nt—= ht high okp, — nt ht low lost —
For the set G = {lost} the prefiz of the path until reaching G is
6= nt L1y, higho high 1,2.2 ok a0 L33, lowo 1005

and CFy o (p) =10+ 0.4-2.2+20 +2+0.1-0.05.

Cumulative Unbounded Reward is a special case of cumulative goal-bounded
reward for G = () and is widely used in various Markovian models, e. g. Markov deci-
sion processes. The value of such a random variable is the total reward accumulated
over the infinite path.

Definition 3.3.6. Cumulative unbounded reward s a random wvariable
Cﬁg,s,ﬂ : Paths” — RSy defined as:

C}\L}I]s,s,ﬂ(p) = C/C\;/(Q,s,w(p)y where G = @

Time Until Reaching the Goalis also a special case of C/%tg <. and has been

introduced in [GHH"14]. Let o(7) be a reward structure, such that all the transition
rewards are set to 0 and all the state rewards equal 1. Consider the random variable
C/(\;/(m s for an MRA with reward structure o(7). The value of this random variable
over a path p equals the time it takes to reach some state in the set G, or oo if no
such state appears in p.

Definition 3.3.7. Let G C S be a subset of states. For a Markov automaton
M a random variable ""T/\le,s,ﬂ : Paths” — RSy ids defined as

G . G
TTM,s,ﬂ(p) = CM ),S,ﬂ'(p)

o(t

Notice that the meaning of rTf/l’ sx(p) as the time to reach the goal set is not
very intuitive in presence of Zeno paths. It is then possible that there exists an
infinite path that never reaches any state from G and the value rT /\GAQ, s Over this
path is finite. An example of such a path is a path p that never reaches G and
from some point on only cycles within probabilistic states. The total time spent
on such a path - lim, o0 Ttotal(p, ) - is finite, which means that the value of the
variable rT /\Cit s 15 also finite. In such cases the value of the variable rT /\le sn does
not represent the intuitive notion of time to reach G, since intuitively in this case
it should be oo.
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Long-Run Average Reward takes the value of the average reward accumulated
in path p per time unit. It was first defined for MRA in [GTH™'14].

Definition 3.3.8. The long-run average reward is a random variable
Lm,,s,n = Paths” — RSy defined as follows:

1 '
LMysn(p) 1= lim ;TGWMQ(PfefIXf (p))

Here long-run refers to the fact that the value of Ly, s x(p) depends on the whole
path, not only on its finite prefix, what is the case for C/b\/lg s.x(p), unless the total

time over the path does not exceed bound b, and for C'/C\*;lg’ sm(p), unless no state in
the set G is visited over the path.

Example 3.3.5. Consider the MRA from Fig. 3.1 and infinite path

high,0

\T

ht

p:ntJ' hith_’T okh&%nti_—"r—)---

that always selects action high in state ht, never reaches state lost and stays in all
Markovian states for exactly T time units. Then for k € Z>q the total reward within
2.k -7 time units is (10+ 0.4 -7+ 20) - k and the average reward after 2- k-1 time
units is (10+0.4-7+20)-k/(2-k-7) = 15/7+0.2. Thus Lam,sx(p) = 15/7+0.2.

Long-Run Average Time is a special case of long-run average reward defined for
a subset of states G C S and a reward structure o(7), such that all the transition
rewards are set to 0 and state rewards equal 1 only for states from G, otherwise
they are set to 0. The value was introduced in [GHH"14].

Definition 3.3.9. Let G C S. The long-run average time s the random
variable aTﬁ,{’s’7r : Paths” — RSy defined as follows:

an/l,S,ﬂ' (p) = L./V(Q(,.) ,8,T (,0)

This random variable takes as a value the average amount of time that the system
spends in states from G.

Discounted Reward considers rewards that are decreasing over time and was first
introduced for Markov automata in [BWH18].

All the random variables defined above are based on the total reward rewaq,(-)
over a path or fragment. Here irrespectively of the time point at which a state s is
entered or a transition s~y is taken, this state or transition contributes the same

reward to the total reward value, namely og (s) or oum (33» u). In many cases

however it does make a difference when the reward is accumulated. For example, if
the rewards are of monetary value, then they are subject to inflation. The more time
passes by the less the same amount of money is worth. In the following we define
the discounted total reward that takes into account time passage when rewards are
accumulated.
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Definition 3.3.10. Let ¢ = (somuo,to) s (Sn@,un,tn) € Frags"t be a
path fragment in M,. For € (0,1] we define discounted reward with rate

B over ¢, denoted as drew%g@), as follows:

drew%g(@) =0 and for ¢ # 0
Gkl A(’L‘*l)thifl

dreW/ﬁ\AQ(¢) = Z / e Pt oy (8i1) dt + e P20 . oim (81‘71 s ,Ufz?l)
=1 A(i—1)

where A(i) = Tiotal(p, 7).

The rewards that are to be collected at time point ¢ are multiplied with value
e~P*. The higher the value t is the smaller is e=?* and therefore for two time points
t1 and to, such that to > ¢1 the reward that is being contributed at time ¢ is smaller
than that of ;. The rate with which the rewards are discounted is controlled via
parameter 5. The closer this value is to 0, the slower is the discounting. The value
B =0 is excluded due to the fact that drew%g(qﬁ) = rewa, (¢).

Example 3.3.6. Consider the MRA from Fig. 3.1 and its path fragment

¢ = nt =% ht "0 pigh =1 ok, 2%
Then the discounted reward collected over this path fragment is:
drewﬁ/(g(qb) =
to+t1
high
= eiﬁ.to * Otrn (ht _Z_g') H) + / Ost (thh) : 676.7— dT + eiﬂ.(tOHI) * Otrn (Okh _(}') M/)
to
to+t1
=e .10+ / 0.4-e PTdr 4 e Fllott) L9
to

Definition 3.3.11. We define random variable Dﬁ/lg st Paths’ — RSy as
follows:
Dﬁ/lg,s,w(p) = lim drewﬁ/lg (prefix?(p))

n—0o0

Remark 3.3.1. Notice that the value of reward functions rewaq, and drewfwg does

not depend on state rewards of probabilistic states. This is due to the fact that
residence time in probabilistic states is always 0. One can therefore assume w. l. o. g.
that those values are always 0, i.e. ¥ps € PS: o (ps) = 0.

Optimal Expected Reward and Reward Properties. What we are interested
in is the expected value of the above defined random variables for an optimal sched-
uler. Recall that the expected value of a random variable X s on the probability
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space (Paths”, P, Pry s [-]) is defined as follows:

E [XW,S] = / er,s(p) “Pras [dp]

Paths®

U G b unb G G B
For X/V(y,s,ﬂ' € {CMQ,SJ(" C./\/lg,s,7ﬂ CMQ,S,T(" rTM,s,W’ LMgusﬂT’ aTM,s,ﬂ’ DMQ,S,TF} we

will use the following notation for the optimal expected reward:

B[ X}y, o) i= opt B [Xiig, o]
v welly, v

We will refer to values E°P [X}\‘A% <) as reward properties. For example, the value

[Eopt [C’f/lms] is cumulative goal-bounded reward property.

3.4 Analysis of Reward Properties

In this section, we will give a brief overview of algorithms for the analysis of re-
ward properties. By analysis here we mean computation of the respective optimal
expected values.

Computation of the cumulative goal-bounded reward property E°P! [Cf/l@ <) can
be reduced to the same problem on MDPs, as it has been shown in [GTH*14]. One
can therefore use standard algorithms such as linear programming, policy iteration
[Put94] and interval value iteration [BKLT17, QK18]. Computation of E°P! [rT/\G/lg’ s

can be reduced to the computation of E°P'[C¥,, ] on an adapted MRA M, (differ-
97
ent reward structure). Computation of E°P [C}{}}b ) can be reduced to computing
[°2]
[EoPt [Cf/tg, ) for G =0 and can therefore be solved with the same techniques.
Analysis of properties EP*[L 4, ], EP* [anAg,s] and E°Pt [D/’i/t,_,, <) requires spe-
cialised algorithms. Value E°P*[Ly,, ] can be computed with a reduction to a
linear programming problem, as shown in [GTH"14]. Analysis of this property
will be discussed in detail in Chapter 5. Value E°Pt[aT' /\G/lg, <) is a special instance
of E°P*[La,,s] and can thus be solved with the same techniques. Computation of
value E°P [D/‘i/tg, ¢) can be performed via policy- and value-iteration algorithms that
have been presented in [BWH18].
The only algorithm for analysing property E°Pt [05]\49, 5] is presented in [GTHT 14]
and is based on discretisation. It is a natural extension of the algorithm for analysing
formula P%ﬁt(@l Ulel®,) from Markov automata to Markov reward automata.

3.5 Discussion

In this chapter, we looked at various probabilistic and reward properties of Markov
automata and briefly discussed techniques used for their analysis. Many of the
considered properties can be analysed efficiently. Those include unbounded reacha-
bility probability, cumulative goal-bounded reward, expected time until reaching a
goal, unbounded and discounted rewards. Some of the properties, however, remain
challenging to date, and those are:



3.5. Discussion

1. Time-bounded reachability probability property 7321;;(@1 U[a’b]](IDQ). This prop-
erty is a challenge not only for Markov automata, but also for CTMDPs. Tt
involves solving an optimisation problem over the system dynamics governed
by linear differential equations. Existing algorithms scale poorly either with
the size of the model or with parameters of the problem, such as the time
bound or approximation error. We discuss this problem in Chapter 4.

. Cumulative time-bounded reward property EOpt[Cj’Vlm ¢) is an extension of time-
bounded reachability property with rewards. Everything discussed above ap-
plies here as well.

. Long-run average reward property EOPY[L py ..s]- To date there is no iterative
solution, such as value- or policy-iteration, to approximate this property. The
only available solution is based on a reduction to linear programming. Despite
the fact that linear programming has polynomial time complexity, for other
Markovian models, such as MDPs and CTMDPs, iterative approaches tend to
scale better on many practical applications. We will discuss in detail analysis
of this property in Chapter 5.

. Long-run average time property E°P [aT/\GAQ’ <) is a special case of long-run av-
erage reward property and it suffers from the same issues.
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Time-Bounded Reachability 4

Analysis of time-bounded properties, such as time-bounded reachability and cumu-
lative time-bounded reward, is by far the most challenging problem for Markov au-
tomata. The time-bounded reachability P%I;t(q)l Uletldy) is the simpler among the
two and answers the question of whether the optimal probability to reach a certain
subset of states within a given time interval while avoiding undesirable states satis-
fies <dp. In this chapter, we explore how to analyse this property. The main results
of this chapter are two new algorithms for approximating optimal time-bounded
reachability probabilities up to a given approximation error.

In Section 4.1 we set the basis. First in Section 4.1.1 we discuss existing algo-
rithms that address the problem, their limitations and justify the need for a better
solution. In Section 4.1.2 we show that by modifying the Markov automaton the
problem can be reduced to solving at most two instances of a simpler one. Namely,
computation of the optimal probabilities w.r.t. a path formula ®; Ul®t1®, can be
performed by computing optimal probabilities for at most two path formulas of the
form tt U=®5 and combining the results. Thus in order to obtain an algorithm

for analysing formula P%I;)t(él U[[“’b]©2) one only needs an algorithm for analysing

a slight generalisation of formula P%I;t (tt U=Cdy).

In Section 4.2 we formalise the problem of quantifying P%I;t (tt U=¢Py) and dis-
cuss the structure of optimal schedulers. In Section 4.2.2 we introduce a sub-problem
that is often encountered in the context of Markov automata analysis: computation
of unbounded reachability probabilities over probabilistic states and we discuss ex-
isting algorithms to compute these values.

We present two new algorithms for approximating optimal time-bounded reach-
ability probabilities up to a given error bound in Sections 4.3 and 4.4. The first one
performs exhaustive state-space exploration. The main idea behind the algorithm
is to exploit the structure of optimal schedulers, which is made possible through
new insights on the switching points, developed in Section 4.3.3. The second algo-
rithm performs computations on part of the total state-space. It can be thought of
as a wrapper for any exhaustive solver, to speed up its computations. It uses the
property and the structure of the Markov automaton to discard states that are not
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relevant for the problem and runs the exhaustive solver only on the remaining part
of the total state-space. An extensive evaluation of both algorithm and comparison
with existing approaches follows in Section 4.5.

4.1 Preliminaries

Throughout the chapter we work with a labelled Markov automaton My = (M, AP,
lab), where M = (S, Act,--+,R). First of all, in order to present the results for
both cases opt = sup and opt = inf, we define the following relation operators:

< if opt = sup > if opt =sup

Sopt =4 . Fopt (=9 _ (4.1)
> if opt = inf < if opt = inf
< if opt =sup > if opt =sup

<opt ‘= . . >opt = . . (42)
> if opt = inf < if opt = inf

For the case of supremum, the semantics of these operators coincides with the
intuitive meaning (Xopt is less-or-equal operator, =qp is greater-or-equal, etc.), and
is the opposite for infimum.

First, we spell out the problem of interest:

Problem 1. Let My be a labelled Markov automaton and ¢ = P U[“’b@g 8
a CSL path formula. Compute the values

VseS: Valoj\gt‘(s,w) = o%t Prﬁ [{p € Paths” | p E ¥}
mell,

as well as scheduler w for which optimum is achieved in the equation above
(optimal scheduler).

For a scheduler 7 we define val’* (s, 1)) := Plrﬁ/l’S [{p € Paths” | p = 1}]. We will call

a scheduler 7 e-optimal if Vs € S : Val(/)\gf(s, ) — valMe(s,9)) Sopt (—1) i (OPYe,

4.1.1 Known Solutions and Related Work

In this section, we will discuss various algorithms solving Problem 1. We start
by looking at dedicated MA algorithms, then move to techniques that address the
analogous problem on CTMDPs and conclude with a discussion of the relationship
between methods designed for MA and those for CTMDPs. All the algorithms
that are known to date use approximations to quantify the optimal reachability
value. We will only consider those algorithms, that provide formal guarantees on
the obtained results, i.e. an upper bound on the error between the value that they
compute and the actual value. We will denote with e the precision guaranteed by
an approximation algorithm.

Dedicated MA Algorithms for Problem 1. Let |S| = n be the amount of
states, a = |Act| and m the amount of edges in M. A transition s~ produces as
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many edges as there are elements in the support of p. We will denote with Cj ;4 the
worst-case complexity of computing value opt ¢y, P12 [tt U ®5] in an MDP D with
1 states, j edges and a actions. If the problem is formulated as a linear program,
then the linear program has ¢ variables and ¢ - a constraints. The following is the
list of algorithms that approximate optimal reachability probabilities in Markov
automata:

— The first algorithm to solve Problem 1 was presented in [GHH'14] and is
based on a transformation to a discrete time model. The transformation is
obtained by discretising the time horizon into intervals of equal length and
approximating the value on each interval with exponential functions. The
length of the interval is selected in such a way, that with high probability at
most one Markovian transition will be performed within this interval. The
complexity of the algorithm is O((Cyyn.a+m+n) - (Emax-b)?/(2-€)). Through-
out the thesis we will refer to this algorithm as FixStep. In order to obtain
guarantees on the error induced by the approximations FixStep essentially
assumes that the optimal action for at least one state may change after each
Markovian transition, and therefore computes optimal actions for all intervals
and all states. In most case studies however optimal actions remain optimal
over longer intervals than those used by FixStep. This means that for many
practical applications FixStep performs too many unnecessary computations.
This is the same problem as a similar algorithm for CTMDPs has, something
that has been shown in [BHHK15].

— Another approach to solve Problem 1 is via a combination of uniformisation
and time-abstract schedulers [Grol8], which is a Markov automata extension
of the same technique designed for CTMDPs [BHHK15]. The approach is
only shown for ¢ = tt Ul0¥®,. The algorithm performs k iterations, each
of complexity O((Emayx - 2871 - b - €2 —In(e)) - (Conna + m)). There is no
known upper bound on k. In this work, we will denote this algorithm with
Unif+. The exponential dependency on the number of iterations k means
that the algorithm performs well whenever only a few iterations are needed
to achieve the desired accuracy. This is however not always the case and it
has been observed that in the CTMDP case there are examples on which the
algorithm has to perform many iterations to achieve the required accuracy
and its running time falls below the running time of other algorithms.

Related CTMDP Algorithms. Many algorithms addressing Problem 1 for
Markov automata are extensions of the respective algorithms for CTMDPs. The
problem of optimal time-bounded reachability is defined for CTMDPs analogously
to the way it is defined for MA and can be found in e.g. [RS11]. For CTMDPs
it has been studied separately for early and late scheduler classes (see Chapter 2,
Section 2.2.5) and in the following we will briefly visit all the algorithms:

— The discretisation-based algorithm presented in [NZ10, Neul0] is the CTMDP -
predecessor of the FixStep algorithm discussed above. It is available for the
early and late scheduler classes. The latter, however, is supported only if
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the CTMDP is locally uniform. Informally, it means that the exit rates are
state-wise constant, or formally: Vs € S,Va, 8 € Acte(s) : E(s,a) = E(s, ).

— Another discretisation-based algorithm that approximates the value for late
schedulers has been presented in [FRSZ11]. It is capable of discretising the
time horizon with a coarser grid than the one of [NeulO] and within each
interval approximates the value by polynomial functions.

— In most cases, the two algorithms mentioned above use a very fine discreti-
sation grid, where each interval has the same length. It is assumed that the
optimal behaviour within each of those intervals may be different from that
in the neighbouring intervals. While this may happen in the worst-case sce-
nario, in many cases the optimal behaviour is less regular and does not change
that often. The discretisation-based approach presented in [BS11, BHHZ11]
addresses this issue by splitting the time-horizon into intervals of wvariable
length. The main idea is the following: If for a given problem the optimal
behaviour does not change over an interval [a, b], then this interval should not
be discretised into finer ones. Thus the algorithm can adapt to each given
problem instance by using a possibly different discretisation grid.

The new algorithm that we will present later in Section 4.3 follows the same
ideas. A more detailed discussion of the relationship between the two can be
found in Section 4.3.

— Lastly, the Unif+ approach for CTMDPs has been introduced in [BHHK15]
for both early and late scheduler classes. It served as a prototype for the
respective MA algorithm discussed above.

Scheduler Classes in MA and CTMDPs. We conclude this section with a
discussion on whether CTMDP algorithms can be harvested for computing the
optimal time-bounded reachability for MA and vice versa.

For simplicity, we will only consider the most classical formulation of the problem.
Let OS'G be a set of paths that reach a state from set G within time interval [0, ¢].

Case 1. Given a CTMDP C, one of its states sc, a class of schedulers TI (early
or late) and a subset of states G¢ is there a Markov automaton M, one of its states
spm and a subset of states Gpq, such that the following equation holds?

opt Pr¢ [OthC] = opt PrM [OthM} (4.3)

™,8¢C TS5 M
C M
well melly;

The answers to this question have been described in [RS11, RS10] for continuous
time Markov games, which are more general than closed Markov automata and than
CTMDPs. We will revisit these results below.

If TI€ is the class of early schedulers, then the required MA has been described
in [RS11], Section 5.1. The main idea is to decouple every CTMDP state into one
probabilistic state and several Markovian states, one per each enabled action in the
CTMDP. The Markovian states have the same outgoing transitions as the CTMDP
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state via the respective action. The probabilistic state has as many outgoing prob-
abilistic transitions as there are enabled actions in the CTMDP state. All of these
transitions lead with probability 1 to the respective Markovian state.

A similar procedure can be applied when II€ is the class of late schedulers. The
main ideas have been described in Appendix D of [RS10]. First of all the CTMDP
is uniformised, which does not affect the optimal reachability probability value. In
the resulting uniform CTMDP, in contrast to the previous case, the probabilistic
state is placed after the Markovian state.

In both of the cases described above the size of the Markov automaton that
preserves the optimal reachability probabilities is linear in the size of the given
CTMDP.

Case 2. Given an MA M, one of its states syq and a subset of states Gy is
there a CTMDP C, one of its states s¢, a class of schedulers TI¢ (early or late) and
a subset of states Ge, such that equation (4.3) holds?

For the class of late schedulers, the required CTMDP has been described in
[RS11], Section 5. The main idea is the following For Markovian states msy, msa
and an untimed path ms; =% psq =% - - psk Zky mso, where states ps; are all prob-
abilistic, the CTMDP has a transition s; LN So, where Sy = psy LETON - DSk LLN mso
and ¥ = v = --- — 1. All states of the CTMDP that end in state msi, e.g.

ps1 = - - - psy, V—k> ms1, get the same outgoing actions as s;. The rate matrix is
selected accordingly. If there are probabilistic states that have no incoming Marko-
vian transitions, then such probabilistic states have not been added to the CTMDP
by the transformation described above. However, they can only serve as initial
states and therefore can be processed separately when computing the value.

For the class of early schedulers, a similar transformation can probably be used,
however, we are not aware of any published results. We conjecture that the transfor-
mation described in [BWH18] may be applicable in this case. The main idea follows
the same lines as the one described above. First, a subset of the state-space of the
Markov automaton is selected as the basis for the state-space of the CTMDP. In
contrast to the transformation described above, in this case, such states are selected
among probabilistic ones. Next, the outgoing transitions for each of those states are
selected in such a way, that the probabilistic and non-deterministic behaviour of
the MA is preserved by the CTMDP. To this end, actions and transitions of states
that are not part of the selected subspace are encoded into actions and transitions
of states that are in it.

Notice that for both early and late scheduling problems the resulting CTMDP
is in the worst case exponential in the size of the MA. This is due to the fact
that all possible scheduler decisions over several probabilistic states of the MA have
to be encoded into enabled actions of one state in the CTMDP. If there are n
probabilistic states that have at least two enabled actions, then this can result in
2™ enabled actions in the CTMDP.

Conclusions. According to [RS11, RS10], in order to compute the optimal reach-
ability probability for a CTMDP under late or early schedulers one can construct
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a Markov automaton (linear in the size of the CTMDP) that preserves the value
and apply dedicated Markov automata algorithms to it. However, to compute the
optimal reachability probability for an MA via CTMDP algorithms, one needs to
construct a CTMDP that may in the worst case be exponentially larger than the
given MA. We conjecture that it may be possible to avoid the expensive transforma-
tion by adapting the CTMDP algorithms to Markov automata, similarly to the way
it is done for long-run average- and discounted rewards (Chapter 5 and [BWH18]).

4.1.2 Reduction to Two-Step Solution

In this section we will show that the solution of Problem 1 for an arbitrary path
formula ®; Ul*tl®, can be reduced to solving at most two instances of a simpler
problem, in which the path formula is of the following shape: tt U=¢®5. This result
and parts of its proof echo a result first established for CTMCs [BHHKO3].

As the first step, we will show that analysing formula ®; Ul*?®, can be reduced
to analysing formula tt Ul*t1®, on a slightly modified Markov automaton.

We will start with defining an operation of transforming states of a Markov
automaton into absorbing states. A state s € S can be made absorbing by removing
all of its outgoing transitions, if any, and substituting them with only one self-loop
Markovian transition with the rate Ep.x. Notice that if this transformation is
applied to a probabilistic state, then it will become Markovian.

We define ML‘H = (M[‘I’],AP, lab), where M@= (S[q’],Act,——ﬂ‘I’],R[‘I’}), to
be a labelled Markov automaton obtained from M, by making all the states in
Sat(®) absorbing.

Notice that any generic measurable scheduler 7 in M is a generic measurable
scheduler in M[®). This is due to the fact that absorbing states are Markovian and
thus PS, e € PSpm. If no state satisfying @ appears on a finite path p in M2
then the same path is possible in M and the scheduler takes the same decisions
in both models. Otherwise, after encountering a state satisfying ®, the path never
leaves this state, since it is absorbing, and there is no decision to make for the
scheduler since the state is Markovian.

Lemma 4.1.1. Let ®; U[[“’b]]@g be a path formula and ®5 = ®1, then

[-®1A=Ds]

Vs € S,m € II,, : valMe(s, ; ULty = val}'e (s, tt Ul*tl @,)

Proof. Consider a labelled MA My, a finite path p in M), and the following condi-
tion:

dt e [[aa b]]70 SN |P‘ S = p[n],s € pQt, s ):Mz Do,
V7 € 0,t),s" € p@r: ¢ Fa, @1 and (4.4)
VkE=0.n—1: p[k} ):MZ @1

If p satisfies (4.4), we will say that p =g & Ule1d,.
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Condition (4.4) is analogous to the semantics of formula ®; Ul**l®, with the
only difference that in the latter one the value of n is restricted from above by the
length of p.

Consider a finite path p, such that p =, ©4 Uletl®, in the above defined
sense. Then for all i = 0..n : pli] Fam, ®1V ®2 and Cyly,,(p) Fm, 1 Uletl g,
Equivalently Vi = 0..n : p[i] Eam, @1 A =®o. This implies that p is also a finite

path in Méﬁq}ﬂﬁq}ﬂ and p |=, (mein-ey) BT Ulabl g,
£

Similarly in the other direction. If p #M[«plm%] tt Uletl®,, then there exists
£

n < |p|, such that p[n] =, e, a-e, P2. Since all states that satisfy =®; A P4 are

[
MZ
absorbing in Mgﬁ%/\ﬁ%], then Vi = 0.n : p[i] £ ~ein-0y 7@1 A Py (otherwise

4
pln] l®1A=2] ¥y, what contradicts our first assumption). Equivalently, Vi =
4
0..n : pli] ):M[«plm%] ®; V $y and p[n] ):M[ﬂplm%] ®,. This implies that p is also
4 4

a finite path in M, and due to assumption &9 = ®;: Vi = 0..n : p[i] =, $1, what
leads to p =M, $1 Ulatlg,.

The probabilities of the events we are interested in do generally not depend on
what happens after the formula is satisfied, but only on what happens before. The

latter coincides within both models and we conclude that val*¢(s, @ Ul“tld,) =
[~ A=D2]

valy (s,tt Uletl®y).
O

Fixpoint characterisation and optimal schedulers. Due to Lemma 4.1.1 we
can restrict ourselves to formulas ¢ = tt Ul®tld,. Next we will show the fixpoint

characterisation of value Valé\gf (tt Ul @,).

Lemma 4.1.2 ([GHH'14]). The value valé\gf (s,tt Uletl®y) s the least fia-
point of the higher-order operator Q : (S X Z(Rxp) — [0,1]) — (S X Z(Rxp) —

[0,1]), such that

f(s,I,b) if s € MSN Sat(—Ps2)
e Bl)re 4 £(s5.1,a) if s € MSN Sat(®s)
QF)(s, 1) = § 1 if s € PSN Sat(®) A0 e I (4D)

opt > P[s,a, 8] F(s',I) otherwise,
a€Act(s) s’€S

where for s € S,z € Ry, I € Z(Rxp):

z

(5,1, 2) = / E(s) - e BT S Pls, 8] - F(s/, T © ) dr

0 S/ES

It turns out that there exists an optimal scheduler for Problem 1 that has a very
simple structure. Namely, it only needs to know the current state and the amount
of time passed from the beginning. We start with a definition.
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Definition 4.1.1. We say that a generic measurable scheduler m € 11, is
timed-memoryless if

— m 1is not randomized, i.e. Vp € Paths*, such that p| € PS, w(p) =
A pe(a), for some a € Act(pl).

— if p1,p2 € Paths*, such that p1l € PS, pil = pal and Tiotal(p1) =
Ttotal(p2>; then W(pl) = W(pQ)‘

The set of all timed-memoryless schedulers is denoted with 1lpy.

Notice that a timed-memoryless scheduler m can be equivalently defined as 7 :
PSxR>oy — Act. Here the first component refers to the current state and the second
one to the total amount of time passed from the beginning.

Lemma 4.1.3. Given that ®3 = ®:

— there exists a timed-memoryless scheduler that is optimal for

vale(y), ¢ = @, Ulatl g,

opt

— the function Valé\gf(s,zp Ot) is a continuous function of t on intervals

[0, alla, [a, B], [[bb, 00), where ot := &1 UleblStd, [, is an open bound
if z € [a,b] and is a closed bound otherwise, and analogously for J|..

Proof. The proof of this lemma resembles proofs of similar results for CTMDPs (see
[Neul0], Lemma 5.2 and Theorem 5.2 and [Ful4] Theorem 5).
Due to Lemma 4.1.1 for any scheduler 7 € II,, and state s € S:

[~®1A~Pg]

Vale[(S, D U[[a’b]]q)Q) = ValﬂM" (s,tt U[[‘%b]]q)Q)

Therefore w. 1. 0. g. we assume that ®; = tt. Let E(t,n) = {p € Paths® | prefix?(p)-
p[n] E v &t}, (see the satisfaction relation defined for finite paths in Lemma 4.1.1,
(4.4)). We define pg(s,t) = 0ptrery, Prﬂj\/}s [E(t,n)]. Notice that

lim E(t,n) = lim {p € Paths” | prefix’(p) - p[n] = ¢ ©t}
n—oo n— o0
={p € Paths” | p=y ot}
Due to [ADDO00], Theorem 1.2.7(a), for all 7 € II,,, s € S:

lim Prﬁfg [E(t,n)] = Prﬁfs [{p € Paths” | p =1 ©t}] = valMe(s,p O t)

n—oo

Let mopt be a scheduler that achieves optimum for Valoj\gf (v ©t). Since the latter

equality holds for all schedulers, then the same holds for scheduler 7yp¢. Consider the
sequence of values {pg(s,) fnezs,- For eachn € Zz the value py (s, ) is bounded

by valé\;f(s, 1 ©t) from above if opt = sup, and from below for opt = inf. On the
other hand, since the value pg,(s,t) is optimal, then pf,(s,t) =opt Prﬁf}ms [E(t,n)].
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M

onns |2 (£, 1))} converges to Valé\gf(s, 1 St), then the sequence
{pgpt(s, t)}n€Z>0 converges to Valé\;f(s, P O t):

Since the sequence {Pr

. n _ My
Jgrgopopt(s, t) = valy;i (5,9 ©1) (4.6)

Since the set of actions in a Markov automaton is finite, we can define a total
order over the actions. Let < be any such order. For ¢t € R>g,n,m € Z>¢ we define
a scheduler 75 : PS x Rsg X Zso — Act, such that Vps € PS,z € Rso, k € Z=q:

" (ps, . k)
min{oz € Act(ps)} ift+ax>0bor
m+k+1>n

min{ o € arg  opt >, P[ps,a, §] -pgp_tm_k_l(s’,t +x)p otherwise
= acAct(ps) s'€S

Here parameter n refers to the maximal amount of transitions that can be performed.
Parameters ¢t and m denote the amount of time passed and the number of transitions
performed from the beginning of the system run.

We also define a value ¢"(s,t) = PrWMkO . [E(t,n)]. As the next step we will show

that

Tim g"(s.8) = lim plh(s.1) (4.7)

The proof proceeds by induction over n. Let n = 0. If s € MSN Sat(Ps),
then pgpt(s,t) = e EO)=t) if t < q, pgpt(s,t) =1ift>aAa,b] St # 0 and
Popi(s,t) = 0 otherwise. If s € PS N Sat(®3) then pf (s, t) = 1if 0 € [a,b] &
and pd (s, t) = 0 otherwise. If s € Sat(—®3) then Vi € Rxg : pdp(s,t) = 0. In all
these cases the value of pgpt(s, t) does not depend on any scheduler and therefore
Vs € St € Rxo: pQyi(s,t) = ¢°(s,t).

Consider n > 0,s € MS N Sat(—=®P3). Then

pgpt(s) t) = Q(pg&:l (Sa t))

7
~

B(s) - e O S Bls, o] - prsl(s,t 4+ ) dr
s'es

~+

E(S) . e_E(S)‘T Z P[S, S/] . qn_l(s',t + 7_) dr
s'esS

~+

E(s)-e B E Pls,s']-Pr’t.o [E(t+71,n—1)] dr
T8
s'eS

~+

—7 T —7 T—7 °—

E(s)-e EBle)m Z P[s, s] - Prﬂ/\ﬂﬂl g Et+7,n—=1)]dr
s'eS 7

[E(tvn)] dr = qn(s,t)

Il
U o
.

<

~
(=}

>

Ty S

o1
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And analogously for s € MS N Sat(®y). Consider s € PS N Sat(Ps3). If 0 € [a,b]St,
then pp (s, t) =1 = q"(s,t). Otherwise:

P (5,1) = Qo' (s,t) = opt > Pls,a, 8] plii'(s,1)
a€cAct(s)

s'es
= Ps,m;%(5,0,0), 8] - poy ! (',1) = > Pls, 7,°(s,0,0), 8] - ¢" (', )
s'es s'es
= Pls,m;%(s,0,0), 8- Prily [E(t,n—1)]
SES n 1
=Y Pls,75(s,0,0), 8- Pry [E(t,n - 1)]
SES n
= Pl [[E(t,n)] = ¢"(s,1)

The induction above shows that Vn € Zxo : pj,(s,t) = ¢"(s,t) and therefore

lim ¢"(s,t) = lim pl(s,1) = valof (s, © 1)

n—oo

Next we will show that lim ¢"(s,t) = Valﬁf‘f(s, Y ©t), where
n—oo *

T, (ps, )
min{oz € Act(ps)} ift+2>0

min{ o € arg  opt >, P[ps,a,s] v lé\gf( "o (t+x))p otherwise
= a€Act(ps) s'eS

We have mentioned before that lim, ., E(t,n) = {p € Paths® | p E ¢ &t}. Tt

is left to prove that lim,, . ﬂf{o = rl. For t,x € R>g, s.t. t +a > b schedulers
75" and 7! choose the minimal action (w.r.t. <) from the set Act(ps) and thus

the selected actions are the same. Consider such values of ¢ and x, that t + = < b,
ps € PS|k € Z>p,k+ 1 <n. Then

lim  opt Plps, a, s'] - po X (s, t + )
=00 he Act(ps) S/gg ’ opt ’

= opt lim Plps, v, s'] - po P (st + )
acAct(ps) T Z opt

s'eS
= opt P[ps,a, s'] - lim p”_k_l(sl,t—i-x)
aEAct(ps)% n—yoo” P!
= opt Y Plps,a,s] valll(s v e (t+x)
acAct(ps) ses
Therefore the following sets are equal:
arg  opt Z P[ps, a, s'] - pgptk L' t+2)
a€Act(ps) ycg
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arg  opt Z P[ps, a, s'] - valé\gf(sl, YO (t+x))
a€Acl(ps) ycg
Since the sets of actions coincide, so do their minimums w.r. t. order < and therefore
in this case the actions selected by the two schedulers coincide. In the limit when
n — oo condition k + 1 > n never happens and therefore lim,,_, wf{o(ps, z, k) =
7. (ps, ).
We have thus shown that Vt € Rxyq :

M . . M
valyof (s, ©t) = nh_)rglopgpt(s, t) = nh—>nolo q"(s,t) = valﬂi‘(s, Y Ot)

Therefore the scheduler 70 is optimal for valg\;f (10). Next we will show that function
valé\gf (v) is piecewise-continuous within intervals Iy = [0,a[lq,[1 = [a,b], Iz =

[[bb, o0). Lemma A.2 shows that Vn € Zxo,s € S functions p (s, t) are piecewise-
continuous in ¢, and more specifically, that:

Vs € S,8>0,t,t' € I,,,me {0,1,2}, ]t —t'| <,
ElC € R?U : }pgpt(svt) _pgpt(s7tl)‘ g C -0

Taking the limit from both sides of the latter equation and taking into account
(4.6) we conclude that the same holds for Valé\gf (s, &), what proves the second
statement of the lemma.

It is left to show that the scheduler is measurable. As we have just shown,
function Valﬁgf(s, 1 & t) is piecewise-continuous as a function of ¢, which implies
that the function is measurable w.r.t. the Lebesgue measure on the Borel sigma-
algebra B(Rxg). Therefore for any s € PS,a € Aci(s) the function f(s,t,a) =
Y osesPls,a, 8] valé\gf (s',9 &) is a continuous function of ¢ and thus measurable.
Scheduler 70 selects such an action, that achieves an optimum over a € Act(s) of
values f(s,t,«). Since the number of enabled actions is finite and maximum/mini-
mum of a measurable function is measurable, then the function opt,e acys) f(5,t, @)
is measurable. The order < ensures that a unique action is selected and therefore

scheduler 70 is measurable and timed-memoryless.
O

In the next step we will show that one can reduce the solution of Problem 1
for formula tt Ul®tl®, to solving at most two instances of Problem 1 for a formula
tt U=¢dD,. We start with defining the latter as a separate value.

Time-bounded Reachability for a Goal Function. First of all, we introduce
the notion of a goal function. Reachability properties of CSL denote the probability
to reach (under certain restrictions) any state from a given subset of the total state-
space. The latter is usually called the goal set and states from this set are called
goal states. For the problems that we consider in this chapter we need a possibility
to assign to goal states arbitrary weights within [0, 1] range. To achieve this we
introduce the notion of a goal function:

Definition 4.1.2. We say that function g is a goal function if it is a possibly
partial function with a non empty domain and such that g(s) € [0,1] for each
state s in the domain of g.
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Goal functions generalise the notion of goal states in the following way. If g is
defined for a state s, then s is a goal state, even if g(s) = 0. If g is undefined for a
state s, then s is not a goal state.

Definition 4.1.3. Let M be a Markov automaton, s € S, mw € I, b € Rxg
and g be a goal function, such that s € dom(g) = s is Markovian. The

(time-bounded) reachability probability (of state s for the goal function g) is
defined as follows:

valM(s,b,g) == Z Pr,/:fg {tt U:bapsl} -g(s)
s'edom(g)

The optimal (time-bounded) reachability probability is defined as:

M

valyii(s,b,g) == opt,renuvalWM(s, b, g) (4.8)

We denote by val (b, g) the vector of values val (s, b, g) for all states s € S and
analogously the vector of optimal values is denoted as valé\gt(b, g). For the above
definitions we will omit the superscript M whenever the Markov automaton under
consideration is clear from the context. The definition of (e-)optimal scheduler for

Valé‘gt(b, g) is analogous to that of Valé\gf (s,9).

The fixpoint characterisation of value valoj\gt(b, g) is obtained from the fixpoint

characterisation of value valé\gf (tt U="®5) (Lemma 4.1.2) by substituting the value
1, assigned to each goal state s whenever the formula is satisfied, to value g(s).

Below we write it down explicitly:

Lemma 4.1.4 (Fixpoint Characterisation). Let M be an MA, g be a goal

function, then Valé\gt(s, b, g) is a function of b € Rxq, which is the least fixpoint

of the higher-order operator Q : (SxRsg — [0,1]) = (SxR>9 — [0,1]), where

9(s) ift=0As € dom(g)
e~ PGt g(s) - Laomg)(8)+ ift>0As€ MS
t
JE(s) e B&™ S Pls,s']- F(s',t —7)dr
AF)s=q O i
opt 3 Pls,a,5]- F(s',) if 5 € PS A
acAct(s) s’€S
(t >0Vs ¢ dom(g))
0 in all other cases,
(4.9)

Analogously to Lemma 4.1.3 it can be shown that there exist an optimal timed-
memoryless scheduler that attains values Valé\gt (b, 9):

Lemma 4.1.5. There exists a timed-memoryless scheduler that is optimal
for valopt (b, 9).
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In the following we will show that computing val’ (tt Ul*81®,) can be reduced

opt
to computing at most two instances of Valé\gt(s, ¢,g). The solution will depend on

the exact values of a, b and the bounds of the interval. We will consider separately
various combinations of these values.

We will often use the goal function that assigns value 1 to all the states that
satisfy ®, and is undefined otherwise. Formally gs, is a goal function, such that

( ) 1 if s € Sat(<I>2)
s) =
922 undefined otherwise

Case ¢ = tt U P, b >0

Lemma 4.1.6. For any 7 € II,,,s € S,b € Ryq:

vale (s, 1 U @y) = val??™ (5,0, gs,)

Proof. First of all, notice that since all states in Sat(®3) are Markovian in M![®2],

then Pr%ﬁﬂ [tt U:b(I)g] is the transient probability of being in one of the states
that satisfy ®5 at time b and therefore:

[®2]
vall 't (s, £t U=0d,) = pri™? [tt U=b<1>2]

= Z PIWM’S[%] [tt U:baps} = Vale[%](s,b, 93,)

seSat(P2)
M M[q)Q] _
It therefore suffices to show that valM¢(s, tt UOl®,) = valy ¢ (s, tt U=Cdy).
First consider the case of [0,b] = [0,b]. In this case the proof is analogous

to respective results for similar models, e.g. CTMC [BHHKO03]. If a finite path

reaches a state satisfying ®o in M, within time [0, b], then the same path is possible
[@

in M?Q]. Since states in Sat(®z) are absorbing in M, 2], then they are Markovian.

Thus upon entering such a state ms at time point ¢ < b the path never leaves ms

and with probability 1 the total time will reach b. Similarly in the other direction.

If a finite path p in M?Q] passes through a state s € Sat(®3) at time b, then

there exists a time point ¢ < b at which this state has been entered for the first
time. Then a finite path p’ = prefixf’(p) - s is also a finite path in My and any of
its infinite extensions from Cyl(p') satisfy tt Ul0Y®,. The probabilities of the two
events depend only on what happened before a state in @9 is encountered for the
first time, and those prefixes coincide for the two considered events.

The case of [0,b) is reduced to [0,b] due to the fact that the probability of
performing a Markovian transition within a non-empty interval [c,d] is the same
as the probability to perform it within interval [c, d], for any ¢, d € Rx.

O
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Case ¢ = tt UQt Py b >0

The main idea to solve this case is to reduce the problem to the previous one,
i.e. to solving the problem for interval [0,b]]. However just changing the interval
from (0, 0] to [0, b] is not correct in general. For example, if there exist probabilistic
states that satisfy ®o, then paths that reach such states at time point 0 satisfy
tt Ubld,, however they do not necessarily satisfy tt U®bld,. Markovian states
do not pose the same problem because the probability to leave a Markovian state
immediately, i.e. after residing 0 time units, is 0. Thus paths that reach at time
point 0 a Markovian state that satisfy ®, will satisfy tt U@, with probability 1.

We solve the issue posed by probabilistic states that satisfy ®2 by creating
new probabilistic states that are exact copies of the original ones - i.e. have the
same outgoing transitions - however do not have any of their labels. This way if a
probabilistic state ps satisfies formula ®9, then its copy, denoted with cp(ps), does
not satisfy ®5. If a path from cp(ps) satisfies tt U0l P, then the respective path
from ps satisfies tt U@, and vice versa.

Formally, the state-space with new copy states is defined as SW .S, where
SP = {ps? | ps € PSyu}. If s € PSpy we will denote with ¢p(s) its copy
state s? | and if s € MSp, then ¢p(s) = s. The Markov automaton with
new copy states is defined as follows: cp(My) = (ep(M), cp(AP), cp(lab)). Here
Cp(M) = (S&J‘Scpa ACta ___)cp’ R)7 P = &J{(pSCp, a’ﬂcp) ‘ (p57 «, N) S _")}7
pP = [ep(s) — u(s) | s € S|, cp(AP) = APW{ap,ser | ps® € SP}, Vs € S :
cp(lab)(s) = lab(s) and Vps® € S : cp(lab)(psP) = {ap,ser }-

For a scheduler 7 € IIx{ we define a scheduler cp(r) € H;ﬁ(M) as follows: Vps €
PSa,t € R @ ep(m)(ps,t) = w(ps,t) and Vps® € SPt € Ryg : ep(nm)(psP,t) =
m(ps,t).

Lemma 4.1.7. For any timed-memoryless w,s € S and b € Ryg:

valMe (s, +£ UM dy) = val?g(cji[%] (cp(s),b, 93, ),

where M2 = (cp(M))[®2],

Proof. Tt suffices to prove that val (s, tt U0 ®,) = valZiEﬁ;[")(cp(s),tt Ut g,).

Given this we can apply Lemma 4.1.6 to the latter and obtain

Valzggxe)(cp(s), £t U, = valé\;l(j’)[%] (ep(s),b, 9o, )

This proves the statement of the lemma.
Consider a set of paths {p | p = tt U="®3}. We can use the following represen-
tation:

{p|plEtt U0} = {p| p Ett UMD U{p | pl=tt U™0®y)  (4.10)

For Markovian states the probability of leaving the state immediately upon en-
try, i.e. after residence time 0, is 0. Therefore for a state ms € MS the measure
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Mo [{p | p U000} = 0= Pr2) [{p| p =t U=®,}]. Due to (4.10)
thls implies that

Prt [{p | p=tt U(O’bﬂ%}} = Prl, [{p | p = tt U[OJ’”%}}
=P o] o er ULe,)
Consider a probabilistic state ps € PS and formula

@éws = Vv ap,
seMSN Sat(P2)

Due to the discussion above the following holds:

2o 1ol e UCRSY — Pt (| p b te U005

However if there exists a probabilistic state s € Sat(®s) reachable from ps in time
0 with non-zero probability, then it does not necessarily hold that

Moo 1 o EeeUCes}) =Pkt [{p | p e ee UC,) ]

We will show that
ot [{o | p e U0 = P20 T | p i ve U D,
,

: (4.11)
2D sy [0 |0 = vt UM @0}

Let p = s ooy g M be an infinite path in M and i € Z=p W{oo} is the index

of the first Markov1an state appearing on the path, or oo if no such state exists. We
define a one-to-one mapping from paths in M to those paths in ¢p(M), that origi-

Vi—1,ti—1

nate from a copy state as follows: cp(p) = ep(so) Yoto, ep(sy) - ep(si—1)
s; -+, i.e. all the probabilistic states appearing on the path before index ¢ are sub-
stituted with their copies, while all the other states are preserved, as well as all the
transitions selected along the path and time delays.

We start with proving the first equality of (4.11). If p =g tt U ®,, then there
exists a state s € S and t € (0,b], such that s | @2 and s € p@t. Since t > 0,
then at least one Markovian state appears on the path before time ¢ and therefore
s € cp(p)@t and consequently cp(p) Fepm) tt UOd,. And analogously in the
cp(M)

ep(m),cp(ps)
zero probability only to those sets of paths that start from the copy state cp(ps).

Thus paths starting from a non-copy state ps in c¢p(M) may satisfy tt Uloblp,,
however have no effect on the probability value. This proves the statement.

Next we prove the second equality of (4.11). The set {p € Paths’(cp(M)) | p E
tt UL ®,, p[0] € S} may contain more paths than set {p € Paths®(cp(M)) | p =
tt UO Dy, p[0] € SP}. Namely, there may be paths that start from a copy state
and satisfy tt U=9®,, however they do not satisfy tt U©t1d,. In cp(M) copy states
do not satisfy ®9 and therefore a path that starts from a copy state can only satisfy
formula tt U=®, after it has visited at least one Markovian state. Since residence
times in Markovian states can take value 0 only with probability 0, then the measure
of this set of paths is 0. This proves the second equality.

other direction. Notice, that the probability measure Pr [-] assigns non-

O]
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Case ¢ = tt Uletldy b > a > 0

For this case we will first show that analysing interval [[a, b] and its closure [a, b]
produce the same results.

Lemma 4.1.8. Let My be a labelled Markov automaton. For any timed-
memoryless scheduler w, state s € S':

valy' (s, £t Ul ®y) = valp (s, £ U@y (517

Proof. At first we separate the Markovian part of ®s:

@éws = V ap,
seMSN Sat(P2)

Let n € Z>o and Vi = 0..n: I; € Z(R>g), S; € S. We define

In—l

I I
S(]—O>Sl—1>"'—>;9n
ag,t a1,t Qn—1,tn—1 .
={p==s59 2% s 5. L s, | Vi=0.n: 5 € Si,t; € 1,

o = W(Sithotal(pvi) if 5; € PS, o = E(SZ) if 5; € MS}

Let ¢ = tt Ul*t®, o = t£ Ulebld,. Consider the set of paths {p € Paths” | p =
" " € {4,9'}. This set can be represented as a countable union of sets

Cyl(So Jo, S1 LN I"—_1> Sp). To achieve this, first we need to split all the
paths satisfying 1" according to the number of transitions performed until 7" is
satisfied. Each of the latter sets can in turn be represented as a union over all
possible intervals with rational bounds, at which transitions occur. Each possible

transition time will be included in at least one of such intervals. All the paths that

satisfy 1 within 0 transitions are: Fy = Cyl(Sat(®1) (@:00) S). There are no
paths starting from probabilistic states because 0 ¢ [a,b], and therefore 0 ¢ [a, b].
All the paths that satisfy ¢” within 1 transition are:

(a,0)

I,
E1 = Cyl(MS = Sat(®2)) U Cyl(PS 2% Sap(@l5) S)
ol U oyims 7l Gap(@Ms) ), gy )
r1y72€Q50

where for ¢ = tt Ul*tl®, : I = [a,b], for " = tt Uld, : I = [a,b], and
d=<if a € Iyr, < =< otherwise.

And similarly we can define the sets of paths E,, that satisfy ¢ within n tran-
sitions, n € Z>p,n > 2. Notice that these sets are not necessarily disjoint. This
representation is analogous to the similar result for CTMCs [Pan09)].

Next we will consider the difference between such a representation for formula
1 and the one for ¢’ on the example of the sets of paths in F;. The same argument
extends to F,. Notice that the difference between the two representations, one
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for formula 1 and the one for ¢, is in the transition intervals. More specifically,
only in intervals of transition times for Markovian states. Namely, some of those
intervals have closed bounds for ¢/ and may have open bounds for 7). Additionally,
the intervals [ri, 2] do not include point a if a € Iy» and do include this point
otherwise. We will first show that whether a is included in intervals [r1,72] or not
does not affect the probability measure. If a ¢ I, then:

U_ Cyl(MS Irl gap@hsy @), g
7“1177“262@20
= U o8 T say(@dfS) L )
r11,r262(@>0
U Cyl(MS 2 Sap(@Ms) 14T, g
[a,a] (a—r1,00)

The same sets for 1’ do not include Cyl(MS —= Sat(DI5) S). Since the

probability to perform a Markovian transition at exactly time point a is 0, then the
[a,a]

set Cyl(MS —— Sat(PH19) lezrie0), S) has measure 0.

It is left to prove that the probability measure does not depend on whether
the bounds of transition intervals are closed or open. First, notice that the prob-
ability measure of the union of two events A and B has the following property:
Prwfvfs [AUB] = Prﬁfs [A] + PrﬂMﬁ [B] — PrﬂMjs [AN B, and analogously for unions of

O I
more than two sets. Intersection of multiple sets E; = Cyl(Sh —% Si 5 ---
S!) is either empty, or is once again the set that can be represented as a union

In_
of sets Cyl(Sy Jo, S1 LN N Sp). Therefore we only need to show that the
In-
probability measure of the set Cyl(Sp Jo, S1 LI i Sp) does not depend on
the type of bounds of intervals I} for Markovian states. This, however, follows from
the definition of the probability measure and properties of integrals. This proves

the statement of the lemma.
O

Let 7 be a timed-memoryless scheduler and a € R>g. We define a scheduler 7
as follows: Vs € S;t € Rug : m7%(s,t) := m(s,t + a).

Lemma 4.1.9. For any timed-memoryless scheduler w, state s € S:
M [a,b] M = mie2] b
val2 (s, tt Ut ®y) = Z val, (s, tt U™ %ap,,;) - val_ 1% (ms,tt U= “®y)

mseMS
(4.13)

Proof. If a path p satisfies formula tt Ul ®,, then Trotal(p) = a and therefore all
such paths visit some states at time point a. We will split all these paths into several
sets, according to states that they pass through at time point a. For a state s € S
we define the following event:

E_.(s):={p € Paths” | p =tt U %ap,}
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Let ps € PS and p € E_,(ps). It is possible that a path that satisfies tt U™%apy,,
does not visit any Markovian state starting from time point a. Since we only consider
non-Zeno Markov automata, the measure of the event consisting of all such paths
is 0. Consider p € E—,(ps), such that there exists a Markovian state visited along
p after time point a. The first Markovian state entered after leaving ps will be
entered at the same time as ps, since residence times in probabilistic states are 0.
Thus Ims € MS: p € E_,(ms). Therefore for every probabilistic state ps each
path p € E_,(ps) either belongs to some E_,(ms), ms € MS, or belongs to a set of
measure 0.
Taking this into account we can represent the set of paths satisfying tt Ul®?/®

as follows:

{p € Paths* | p = tt Ul*lp,)
= ({p € Paths® | p = tt UlYd,) 0 E_a(ms)>

msE

U (all the rest of measure 0)

Next we consider the probability of this event:

Pras [ty UL,
— pMe w L [a,b] -
P’ [msLeJMS <{p € Paths” | p = tt U0y} N E_a(ms)>] +0

Z Prﬁff [{p € Paths” | p = tt Uld,) 0 E:a(ms)]
mseMS

— Z Prﬁflsf {{p € Paths” | p = tt UlYdy} N E_y(ms1) N E—q(msy)

ms1,ms2EMS
msi1#msa

DY

ms1,msz,mss€MS
ms1#msa#mss

Notice that for msy # mso # - -+ # msy:
Prfr\/";f [E—g(ms1) N - N E—y(ms,)] =0
Therefore

PrM [tt U[“M@Q} = 3 pM [tt Uletl g, ﬂEfa(ms)}
mseMS

= 3 PrM[E_y(ms)] - Prit [tt Uledlg, | E:a(ms)]

mscMS
= Z PrM" [tt U™%ap,,s) -Prﬁj‘f [tt Uletl®, | ¢t U:“apms}
mseMS
= 3 P st U ap,, - Pl [se UCI
mseMS
(Lemma 4.1.6) [®2] —p_
> Pyt st U ap,,] - Pl (st U0,

mseMS
O
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All the results shown above lead to the following conclusion:

Lemma 4.1.10. Let ¢ = &, UH“’bHCI)g. If &9 = D1, then

valM T (5 b, ga,) if [a, 0] = [0, 8]
vall e (s, @1 Ul Dg) = { vl (ep(s), b, go,)  if [a,b] = (0,8]

opt
~ P AnPg]

valé\;‘t[ (s,a,9) ifb>=a>0

where

MP = (Cp(M[“‘ID1A—|<I>2})>[¢2]

o(s) = {Val(/)\gt[ﬂélv%](s, b—a,g9s,) ifs€ MSpy ors =P APy

undefined otherwise

Proof. Let U be a state formula. Consider MA M and MY, Notice that every
timed-memoryless scheduler 7 of M is also a valid timed-memoryless scheduler in
MUY since by definition, the MA M has only a subset of probabilistic states
present in M. On the other hand a timed-memoryless scheduler 7! in M does
not define a scheduler in M. Namely, if there exists a state s in M, such that s € PS
and s € Sat(¥), then this state becomes Markovian in M%), Thus scheduler 7¥!
is not defined for s and cannot be applied to M. We will extend scheduler 7%! so
that it becomes a valid scheduler in M as follows. Let < be some total order on the
set Act. We define a new scheduler 7r£w] in M, such that Vps ¢ Sat(¥),t € Ry :

xt
7rg£}t(ps,t) = 7l¥l(ps,t) and Vps € Sat(¥),t € Rxp : 7r£1£}t(ps,t) = miny Act(ps).
Thus, on all the state-time pairs on which scheduler 7% is defined, scheduler ﬂgﬁ}t
takes the same action. And in all other cases it takes the minimal enabled action
according to order <.
Let M), = M?qm\ﬂ%] and M/ = M®12A7®2] Dye to Lemma 4.1.1 the follow-

ing holds:
Vi € TIME : valMe (s, by ULt @y) = val2 (s, vt Ul 3y) (4.14)
Consider the case of [a,b] = [0,b]:

vr e gt
valMe(s, &y UPM @) U1 Ga i (s 1 U0 y) (4.15)

Lemma 4.1.6 1[@3] —®qVPg]
1 L0 ) s

[
s,b, ga,) = val! (5,6, ga,)

Let 7 be a scheduler in M, that is optimal for ValMé((I)l Ut ®,). Then

opt
vale (s, &y U G,) = vale (s, @, U0 D,) UL val* 12 (5 gy )
< Valﬁ[/)lt[ﬁq)lvqh] (87 b7 gq>2)
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Let 7** be a scheduler in M[®1V®2] that is optimal for vadopt lvCI)Z](

is its extension on M, obtained as described above. Then:

b gq>2) and 7reamf

JYIRLINZ

[P VPo] [~ V®s]
va lé\gt e ( 7bug<1>2) :Val ok ( b g<1>2) _ValM v ( ,b,gq>2>
(425 val;t (s, @1 UM D,) < valgft (s, @1 UL ,)
Thus e
Y2
Valopt (3 Py U[[a bﬂ(I)Q) = Valopt e (87bvg‘1>2)

Consider the case of [a,b] = (0,b]. Due to Lemma 4.1.7:
Ve Ipte . valﬁ/l;(s, £t U p,) = valé\;l(j)(cp(s), b, 9, ),
Analogously to the previous case we can show that:
val ¢ (s, &1 U ®g) = valllt (s, @1 UOD,) = valX . (ep(s), b, ga,)
<valyg (ep(s), b, ga,)

Next we will prove the other direction: valopt (5,01 UOHD,) > valé‘gt (ep(s),b, go,)-
Notice, that according to the fixpoint characterisation (4.9), the equations for the
probabilistic states and their copy-states are the same, and therefore their optimal
values and optimal actions that attain these values coincide Thus, there exists
an optimal timed- memoryless scheduler 777 for valopt "(b,gs,), such that Vps €
PSper,t € Rxo 1wy (ps, 1) = TGC(cp(ps) t). Notice that 77 is a valid scheduler in
M, since PSyy C PSMrp, and also 7y = cp(miy). Let 7 be an extension of 7
from M’ to M. Then:

valé\;tcp(cp(s),b,g%) = valﬁMzgp(c (8),b,98,) = valé\;l(cp**)(cp(s) b, 9o,)

Lemnga 4.1.7 al (s £t U y) = Val o (s £t ULl @,)

UL Gl (s, @, UOUD,) < val (s, @, UOD,)
We have thus shown that
Valopt (s, P u© bﬂ@g) = Valopt (cp(s), b, 9a,)
Consider the case of @ > 0. Due to (4.14) and Lemmas 4.1.8 and 4.1.9:
Vr € H-ﬁ?g
ValﬁMi’ (s,tt U[[“’b]](bg) = Valei’ (s,tt U[“’b]CDQ)

/[®2]

M, = M —b—
= Z valr “(s,tt U %ap,, ) - val .5 (ms,tt U=072d,)
msEMSMz
[~®1A-P2] _ ./\/l[ P V]
= Z valy (5, £t U™%ap,,) - val % (ms,b—a, go,)
msEMSMz

[~P1A~D2]
M
= Valﬂ' ¢ (saavgﬂ')v
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where
M[ﬁq}lvq)Q]
val % (ms,b—a,gs,) ifmse MS, [re1n=as]
gr(s) = T

undefined otherwise

Thus for a > 0:
M M [a,0] , Tl
Vi € Iyt : val (s, @1 Ul dy) = valy (s,a,gx),

Since this holds for all schedulers, it also holds for a scheduler 7* that is optimal
for val (@, Ul*1®,), and therefore:

opt
b b [~P1A—P2]
vallt (s, @1 UlP1dy) = vall!e (s, @ UlP1,) = val * (s, gr+)
[P A=P2] M[ﬁ‘?lAﬁ@Q]
< vall.* (s,a,9) < valy,f (s,a,q)
. . MImE1VP2] .
Let m;y, be an optimal timed- memoryless scheduler for valgp (b—a, gp,). Since
valé\lf,lt[ﬂ)lwI>2 (b—a,g90,) = Valopt v (tt U=P=2®,), then it is also optimal for the

latter. Let 7 eqt be an extension of 7, from MRV o AIP1ATR2] 59 e

scribed in the beginning of this proof. Consider a timed-memoryless scheduler

[w®1 A=D5]
A a,g).

opt We will build a new scheduler for

Tout that is optimal for va
MEL1A22] By composing the scheduler for the inner problem with the one for
the outer problem. Consider a timed-memoryless scheduler 7 in MI"®1A7®2] gyuch
that Vps € PS, -a;n-a,,1 € [a,b] : T(ps,t) = Tineat(ps,t —a), Vt € [0,b—a) :
m(ps,t) = Tour(ps,t). Then:

[~®1A=Pg]

M/
Va“lopt (Sa a, g) = Valopt (S a g)
o M [@2] —b
= Z Valm,ut(s, tt U™"ap,,,) - valz,! .., (ms, tt UT""“dy)
mSEMSMZ
M/ _ M’[‘i)Q] —p_
= Z valz “(s,tt U %ap,,,) - val_ .5 (ms,tt U™ “®y)
msEMSM/
— val2 " (s, £ ULt 3y) = val2 ™t (s, vt Ulotlg,)
VLY valMe (5,0, UL dy) < vale (s, @, Ul M)
This concludes the proof. ]

The Lemma above shows that solution to Problem 1 can be obtained if given a way
to compute the values Valopt(s, b, g). This is going to be the topic of the following
sections.

4.2 Optimal Time-Bounded Reachability Problem

We have discussed above that the problem of model-checking a time-bounded reach-
ability formula can be reduced to computing a few instances of value Valé\gt (b,g). In
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this section we study the computation of Valé\gt(b, g) as a separate problem, reiter-
ate over known facts related to Valé‘gt(b, g) and introduce new concepts that will be

useful in the next section, where we present a novel solution for the computation of
Valé\gt(b, g)-

Problem 2 (Time-Bounded Reachability Problem). Let M be a Markov
automaton, g be a goal function and b € R>g. Compute the values V&lé\gt(b, 9)

as well as an optimal scheduler for Valé\gt(b,g).

4.2.1 Optimal Schedulers

Notice that in terms of reusability, it is more convenient to work with a scheduler
that depends on time left until the time bound, rather than the time passed from
the beginning. This way given a scheduler that is optimal for time bound a we can
reuse this scheduler and its reachability values when facing the problem for time
bound b > a. Consider a scheduler 7 : PS x R>g — Act that treats the second
component as the time left until the time bound, not as the time passed from the
beginning. There is a simple transformation from 7 to a scheduler 7’ that satisfies
Definition 4.1.1: Vs € PS,t € [0,b] : 7(s,t) = 7'(s,b —t). For time points outside
of interval [0,b] scheduler 7’ can be defined arbitrarily. Since we will only be using
these schedulers to solve Problem 2, the values taken outside of interval [0,b] do
not affect the reachability probabilities. Using this transformation we can define
the probability measure for 7 as the probability measure of 7/, and analogously for
other notions. In the following when working with Problem 2 we will be using this
new type of timed-memoryless schedulers.

For some instances of Problem 2 the structure of optimal schedulers turns out
to be quite simple. Namely, those schedulers are piecewise-constant:

Definition 4.2.1. A timed-memoryless scheduler m is called piecewise-
constant if there exists a finite partition () of the time interval Rsq into
intervals Iy = [0,0],I; = (0,t1],--+ ,Ix—1 = (tk—2,tk—1],..., such that the
value of the scheduler remains constant throughout each interval of the parti-
tion, i.e. VI € Z(m),Vt1,ty € I,Vs € PS: mw(s,t1) = 7(s,ta).

The set of all piecewise-constant schedulers is denoted by Ilpc.

We will denote the value of 7 on an interval I € Z(m) for s € PS by n(s,I), i.e.
m(s,I) =7(s,t) for any t € I.
Example 4.2.1. Let s be the only probabilistic state of a Markov automaton, and
at,...,an € Act(s). The following is an example of a piecewise-constant scheduler:

/

a0 ifteo,0]
(o7} ifte (0, 1]

an ift € (n—1,n]
(a1 ift>n
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It has been shown in [RS11] that an optimal piecewise-constant scheduler for
Problem 2 exists if Markov automata are PS-acyclic and the goal function assigns
value 1 to all the goal states. The result is shown for Markov games, a formalism
that is more general than closed Markov automata. We conjecture that taking into
account Lemma 4.1.5 these results can likely be extended to the general case of
Problem 2. In the following, we will define a few key notions related to piecewise-
constant schedulers.

Let m be a piecewise constant scheduler and I € Z(7). For convenience we will
define a stationary scheduler 7|; as follows: Vps € PS : 7|r(ps) := n(ps,I). We
also define a concatenation operation that combines stationary schedulers into a
piecewise-constant scheduler. Let Iy, ..., I,, be a partition of [0, c0) and 7, ..., 7, €
I .- We define

7T0|[0 '7T1’]1'--7Tn’[n =7 € llpg, s.t. Vk:()..n:’ﬂ[k = Tk

And analogously for a piecewise-constant scheduler 7’ defined on [0, a] and a station-
ary scheduler 7" we define the concatenation as follows: 7'[jg 4 - 7"|(4p] = 7™ € Ipc,
such that 7|j 4 = 7" and 7|5 = 7"

An important notion of piecewise-constant schedulers is a switching point, the
point of time separating two intervals of constant decisions:

Definition 4.2.2. For a piecewise-constant scheduler m and s € PS we call
T € R>o a switching point, iff 311, Iy € Z(w), s.t. 7 =supl; and 7 = infl,
and 3s € PS:n(s, 1) # n(s, I2).

4.2.2 Hop-Unbounded Reachability Sub-problem

Very often the computation of the value Val(/)\gt(b, h) will stumble upon the sub-

problem of computing the following values for s € S, 7 € II, and a goal function
g:

rea” (s, g) := Z PrM (@ Uap,] - g(s'), where ® = v ap
s'edom(g) SEPS domts) (4.16)
rea®®(s, g) := opt rea” (s, g)
well,

Here formula ® U ap,, is satisfied by those infinite paths, that reach state s’ via only
probabilistic transitions and so that no other state s” € dom(g) is visited before
entering s’. The value rea™(s,g) is the weighted sum of g(s’) and the probabil-
ity to satisfy ® U ap, under scheduler m and when starting from state s. Value
rea®P!(s, g) is the optimal value rea™(s, g) over all schedulers. We will denote an
e-close under-approximation of values rea®(s, g) or rea™ (s, g) with rea?® (s, g) and
real (s, g) respectively.

The computation of values rea” (s, g) and rea®(s, g) can be reduced to solving
two well-known problems on MDPs. First, we introduce an MDP for a Markov
automaton that preserves these two values:
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FIGURE 4.1: Fig. (4.1a) show an example of a Markov automaton and MDP
iD(M, A) for A = () is shown in Figure (4.1b).

Definition 4.2.3. Let M = (S, Act,--+,R) be a Markov automaton and
A C S. An island MDP ¢D(M, A) is defined as follows iD(M,A) =
(S, Actw{L},P), where

P[s,a, 8" if s € PSpm \ A, € Act(s)
Pls,a,s] =<1 ifs€ MSpqUA s =s,a= 1 (4.17)

0 otherwise

In the special case of A = () we will simply write iD(M) instead of iD(M, D).

The MDP iD(M, A) characterises the behaviour of islands of probabilistic states in
isolation from Markovian states, hence the name. An example of MDP iD(M, A)
for the MA shown in Figure (4.1a) and set A = () is depicted in Figure (4.1b). The
differences between the MA and the MDP are highlighted in green. Probabilistic
states of the MA that are not in A are states of iD(M, A) and their outgoing tran-
sitions in M and ¢D(M, A) are the same. Markovian states of the MA and states
in A are also states in the MDP however their outgoing transitions are different.
Namely, they have only one self-loop transition with probability 1 via action L.

Consider formula ® defined in (4.16). This formula ranges over only probabilistic
states and additionally restricts to those that are not in the domain of g. The island
MDP iD(M, dom(g)) mimics these restrictions. Here all the Markovian states as
well as states in the domain of g are absorbing. We can therefore rewrite the value
rea™(s,g) in terms of the unbounded reachability probability in MDP iD(M, A).
Let G = dom(g), then:

rea” (s, g) = Z Prﬁfls [®Uapy]-g(s) = Z Pr;?S(M’G) tt Uapy]-g(s)
s'edom(g) s'edom(g) o
rea™ G (s,s’)
= Z rea’“G(s, s') . g(s’)
s'edom(g)

If the value of G is clear from the context, we will omit the superscript G in
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rea™% (s, s') and simply write:

rea” (s,g) = Z rea™ (s, s') - g(s') (4.18)

s'edom(g)

Notice, that the term wunbounded reachability is ambiguous when applied to
Markov automata, since the word “unbounded” here may be applied to the progress
of time or to the number of transitions performed. To avoid this issue, we will refer
to values rea™(g) and rea®'(g) as the hop-unbounded reachability probability and
respectively optimal hop-unbounded reachability probability. Recall that “hop” is
another way to address a probabilistic transition, that was introduced in Chapter 2
Section 2.2.

It has been shown in [Put94] that values rea” (s, g) and rea®'(s, g) are the min-
imal solutions to the following systems of equations respectively:

9(s) if s € dom(g)
VSGSZf(S,’]T,g): 0 else if s € MS (419)
> Pls,m(s),s]- f(s',m,g9) otherwise
s'es
(9(s) if s € dom(g)
VseS: f(s,g) = 0 else if s € MS (4.20)
OptaEAct(s) Z P[S, «, 5/] : f(Sl, g) otherwise
\ s'eS

Values rea™ (s, g) and rea®®'(s, g) can be computed exactly by such techniques as
policy iteration and linear programming [Put94], or approximated via interval value
iteration [HM14] (with minor adaptations to generalise to arbitrary goal functions),
[QK18, BKL*17).

We will denote with CS2Y (n, m, a) the worst-case complexity of computing values
rea®®(g) in a Markov automaton with n states, m edges (edges were defined in
Section 4.1.1) and a = |Act| actions. And similarly, Creq(n, m,a) will denote the
complexity of computing values rea™(g). If the problem is formulated as a linear
program, then the linear program has n variables and n - a constraints. Solving
the system of equations (4.19) via Gaussian elimination is in the worst case in
Crea(n,m,a) = O(n?). If the MA is PS-acyclic, then the systems of equations (4.19-
4.20) have triangular form and therefore C28 (n,m,a) = Crea(n, m,a) = O(m).

4.3 A New Solution for Time-Bounded Reachability

In this section, we will develop a new approach for solving Problem 1. Due to
Lemma 4.1.10 the problem can be reduced to solving two instances of Problem 2.
In this section we will describe a new approach for approximating a solution for
Problem 2 (approximation of valop (b, g) and construction of the respective optimal
scheduler).

Our approach is based on approximating an optimal scheduler by an e-optimal
piecewise-constant scheduler. We will first observe in Section 4.3.1 that if given a
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piecewise-constant scheduler, then the computation of the time-bounded reachabil-
ity value induced by it is relatively straightforward. It can be reduced to a transient
analysis on a time non-homogeneous CTMC and an unbounded reachability anal-
ysis on an MDP. The latter problem has been discussed in Section 4.2.2, together
with efficient algorithms available for solving it. The former can be efficiently ap-
proximated by, for example, a technique called uniformisation [Jen53], extended to
non-homogeneous CTMCs in [vMW9S].

This shows that the main challenge of our approach to optimal time-bounded
reachability analysis for MA is the computation of an e-optimal piecewise-constant
scheduler. As discussed, a piecewise-constant scheduler is characterised by its
switching points and the actions that it takes in between the switching points.
Computing either of the two is challenging. Results of Section 4.3.2 will provide an
efficient solution to the latter, however, we still need to know the locations of the
switching points on the timeline. This is taken care of in Section 4.3.3. There we
will present a new characterisation of switching points in terms of function intersec-
tion. Since the switching points are not necessarily rational numbers, we need an
efficient way to approximate them. This is going to be the topic of Section 4.3.4.

Finally, in Section 4.3.5 we present the resulting algorithm that computes an
approximation of the solution of Problem 2. Under certain conditions it is guaran-
teed to provide an e-close approximation for a given €. And otherwise, it provides
an a posteriori estimation of the approximation error.

Our approach is similar to the algorithm for CTMDPs presented in [BS11] and
harvests several ideas developed there. On a high level, both algorithms follow the
general outline of a theoretical (not-implementable) method presented in [Mil68]. To
make it practical one needs an efficient method for (i) locating the switching points
and (ii) approximating the value of the reachability probability for a piecewise-
constant scheduler. The latter is solved with the help of uniformisation in case of
[BS11], and a combination of uniformisation and hop-unbounded reachability analy-
sis in case of our approach. To detect the location of switching points, the algorithm
of [BS11] develops an upper- and a lower-bound on the reachability probability value
and analyses the gap between the two. Our approach utilises two techniques to lo-
cate the switching points. First, we make use of the characterisation of the switching
points developed in this section, based on function intersection. And second, we lift
to the Markov automata setting the technique developed in [BS11] that monitors
the gap between the upper- and the lower-bounds.

On a high level our solution works as follows. The computations proceed back-
wards in time, i.e. we first approximate the optimal reachability value given that
t; time units are left until the time bound (starting with tp = 0). When this
value is computed we use it to approximate the optimal reachability value for
ti+1 > t;, and so on until the time bound b is met. Our goal is to have the intervals
[0,t1], (t1,t2],- -, (th—1,0], computed by the algorithm, to resemble as closely as
possible the partition Z(7opt) of an e-optimal strategy mope. The following are the
high level steps of the algorithm:

0. a. t=0
b. Find a stationary strategy = that is optimal for valop (0, g) (Section 4.3.2)
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c. Set Topt = 7|(0,0]

1. Find a stationary strategy = that is optimal on interval (¢,¢ + 4], for some
unknown ¢ (Section 4.3.2)

2. Approximate this ¢ (Sections 4.3.3 and 4.3.4) and set § = min{d,b — t}
3. Set Tropt = Wopt’[o,t] . ﬂ‘(t,t+5]7 t=14+ 1)

4. Approximate val
4.3.1)

mope (£ + 0, 9) given an approximation of val,, (,g) (Section

5. If t = b return val,, (f, g) and 7eps, else go to step 1.

In the following we will go into the details of each step starting with step 4.

4.3.1 Time-Bounded Reachability for a Scheduler

In this section we will show that approximating the time-bounded reachability prob-
ability for a given piecewise-constant scheduler can be done efficiently via a combi-
nation of two known techniques: Uniformisation and hop-unbounded reachability
analysis. The following lemma shows that the reachability value can be charac-
terised by a system of differential and linear equations:

Lemma 4.3.1. Let g be a goal function, w is a piecewise-constant scheduler
and b € Rxo. Then Vs € S : val:(s,b,9) = fs(b), where fs(t) is the solution
to the following system of differential and linear equations:

d(f:(0) , |
< =D _Rls,s| fu(t) = E(s) - fi(t) if s € MS
- (4.21)
fs(t) = Z Pls, (s, t),s'] - fs () if s € PS
s'eS

£,(0) = {g(s) if s € MS, s € dom(g) (4.22)

0 if s € MS,s & dom(g)

Proof. By definition:

val,(s,t,g) = Z Prfr\f9 [tt U= apy] - g(s)
s'edom(g)

Let E(b,t,s) = {p € Paths” | p = tt U=""tap,}. We define

]

hs.s(t) = PrM {tt U=lap, | E(b,t,s)}
For a probabilistic state ps:
hyps,s'(t) = prM [tt U~ap,, | E(b,t,ps)]

T,ps
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= Z P[ps, w(ps,t),s"] 'Pr%,, [tt U apy | E(b,t,ps)]
s"eS

= Z P[psa 7T(p$, t)a SH] : hs”,s’(t)

SHES

On the other hand:

hPS,S/(t) = Z reaﬂ[t’t] (p37 ms) ) hms,s’ (t)
mseMS

Consider a Markovian state ms and ¢ > 0. Given a timed-memoryless scheduler
the Markov automaton becomes deterministic, i.e. it has no non-determinism any
more and its behaviour can be described by a stochastic process which is a non-
homogeneous Markov chain. Or formally, for ms, ms’ € MS the transient probability
hons,ms (1) = Pr%ms [tt U=t ap,,s | E(b,t,ms)] of being in state ms’ at time point
b starting from ms at time b — ¢ is the same as Prims [tt U=lap,,s | E(b,t, ms)] L

where C = (S’,R/(7)) is a non-homogeneous CTMC, such that S’ = MS, R/(7) is a
time dependent rate matrix and Vms, ms’ € S, 7 € [0, b]:

R 1"
R/(7)[ms, ms'] = E(ms) - M - rea b—r.b-7] (s",ms")
SIIGS
= Z R[ms, "] -rea’r“bfﬂbfﬂ(s”’msf)

S”GS

The transient probability in C is characterised by Kolmogorov’s Backward Equa-
tions:

Yms,ms € 8" :

d(Pmsms (t
AWorms mar () TS ©) _ > RI(b—t)[ms, ms"] - by ms (1) = E(m5) + B ms (t)
ms'’eS’
- Z Z R[msv 5”] ’ reaﬂ—“t’t] (S”a ms”) ’ hms”,ms’(t)
ms/lesl S”ES
= D Rlms,s"] 3 reamle(s",ms") s (1)
SIIGS ms//es/

— E(ms) - hypsms ()
= Z R[ms, s"] Z rea™ 1 (5", ") - hypgrr s (t)

s""ePS ms’’eS’
+ Y Rlms,s"] - hgr s () = E(mS) - hys o (t)
s"’eMS
- Z R[ms, s"] - hgr ms (1) — E(ms) - By s (1)
S//eS

'Notice the scheduler 7 as a subscript of Pr§ ,,, [tt U= ap,,., | E(b,t,ms)]. Here it does not
play any role for the probability measure, because CTMCs contain no probabilistic states. Any
scheduler indicated here induces the same probability measure. However the definition of the
probability measure given in Lemma 2.2.1 requires a scheduler to be indicated, which is the reason
why we cannot leave this parameter empty.
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Consider a variable

Vs€S:iqi(t)= > hsa(t) g(s) (4.23)

s'edom(g)

If s € MS,t =0, then Vs’ # s : hy ¢(0) = 0. Thus if s € dom(g) then ¢,(0) = g(s),
and otherwise ¢5(0) = 0. Therefore for ¢t = 0 : ¢5(0) satisfies (4.22).
Consider ps € PS;t > 0:

qs (t) = Z hs,s’ (t) ' g(sl)

s’'edom(g)

= Z Z Plps, 7(ps, 1), 3//] “hgr g (t)- 9(3/)

s'edom(g) s’ €S

= Z P[ps, 7(ps,t),s"] Z hsi g (t) - g(s")

s"esS s'edom(g)
= Z ]P)[psa TF(pS, t)a S”] * Qg (t)
s"eS

Consider ¢t > 0 and ms € MS:

¢ > hm&S’ (t) - 9(5,))

d(qms(t)) . s'edom(g) o d(hms’s/(t)) ,
a at = 2 at 9()
s'edom(g)
- Z (Z R[ms, s"] - hyr s (t) — E(ms) - hm&S’@)) ~g(s)
s'edom(g) \s"€S
=D Rlms,s"] D0 harw() g(s) = E(ms) Y hnas(t) 9(s)
s"eS s'edom(g) s'edom(g)
= >~ Rims.s"] - q(t) = E(ms) - gus(t)
SNES

Thus ¢s(t) satisfies system (4.21-4.22) and for ¢ = b it satisfies the definition of
val(s,b,g).

Next we will show that the system (4.21-4.22) has a unique solution. Since
we only consider non-Zeno MA, then the following condition is satisfied: Im €
Zq, such that Vr € g, ps € PS: Pryps [{p € Paths” | Vi € 0..m : pli] ¢ MS}] <
1. To see this, choose m to be the length of the longest loop-free path from a
probabilistic state to any Markovian state via only probabilistic states. Since the
MA is non-Zeno, such paths exist for each probabilistic state. Under this condition
the system of linear equations from (4.21-4.22) has a unique solution for a goal
function v, such that Yms € MS: v(ms) = fms(t) and Vps € PS: v(ps) is undefined
([Ber05], Proposition 7.2.1).

On each interval I € Z(m) the scheduler is fixed and therefore the function
R/(b — t) is constant in ¢ for t € I. Let Z(w) = {lp = [0],]; = (0,71], -+ , I, =
(Th—1,Tn], (T, 00)}. For each interval I, starting from I, the system of differential
equations from (4.21-4.22) has constant coefficients and initial conditions Vs € S :
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fs(inf I) formed by the solution from the previous interval, or values fs(0) when
I = I;. Under this conditions the system has a unique solution. This concludes the

proof.
O

Remark 4.3.1. Notice that due to (4.18) and (4.19) we can equivalently rewrite
the equation for a probabilistic state ps as follows:

fos(t) = > rea™til(ps,ms) - frms(t) (4.24)

mseMS

The system (4.21-4.22) can be solved iteratively over the intervals in Z(mw).
Within each such interval I € Z(m) the scheduler is stationary, i.e. Vs € S, t1,ts €
I:m(s,t1) = m(s,t2). Given the solution fs(¢) on an interval I, i.e. for all states
s € S and t € I, the solution on the neighbouring interval can be found by using
fs(supI) as boundary conditions for the system (4.21). In the following we will
show a way to approximate f,(t).

Numerical Solution. Our approximation scheme is essentially an extension of
the uniformisation technique [Jen53] originally designed for CTMCs to Markov au-
tomata. It is carried over to probabilistic states via unbounded reachability analysis
for MDPs. In the following, we will compute an approximation of the solution on an

interval from Z(7) given an approximation of the solution on the previous interval.

Just like uniformisation for CTMCs, uniformisation for Markov automata re-
quires discrete transition probabilities within & Markovian transitions. Let h be a
total goal function. For k € Zsq, 7’ € ITIXL, we define D*(s, 7/, h) as follows:

sta
h(s) if se MS,k=0
Di(s.n by = 4 2 BTl phi(y 7/ h) + (1 — £9L) . DFY(s, 7' h) if s € MS, k>0
5 5 pum— S/ES max max
S rea™ (s,s') - DF(s/, 7', h) if s € PS
s'eMS
(4.25)

The value D¥(s, 7', h) is essentially the value Y. p*(s) - h(s'), where p*(s') is
the discrete probability to reach a state s’ starting from s by following a stationary
strategy 7’ and performing exactly & Markovian transitions. This is the reason for
the counter k to decrease only when a Markovian state performs a transition and
not to be affected by probabilistic transitions. If for a probabilistic state ps the
value DF(ps, 7, h) is under-approximated up to &, then we will denote this with
D¥(s,7’,h). We denote with D¥(n’, h) the function over states that takes value
DF¥(s, 7', h) for state s.

We denote with W) the probability mass function of the Poisson distribution with
parameter X\. For a 7 € R>p and ¢ € (0,1), we define N(7,¢) to be some natural
number satisfying Zij\i(g’e) Vg, . (i) >1—¢ e.g N(r,6) = [Epax - 7 € — In(e)]
[BHHK15].

The approximation error comes from various sources, that we will combine in a
tuple:

€ = (6w, Erea, €n), Where ey € (0,1),€rea € [0,1),65 € (0,1) (4.26)
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Here values ey and &4 refer to the total error accumulated over an interval I in
which a piecewise constant scheduler remains constant. Component ey € (0,1) de-
notes the total error allowed for the approximation over Markovian states, i.e. for
uniformisation. Value ey, € [0,1) will denote the total error accumulated from the
approximation of values of probabilistic states (hop-unbounded reachability prob-
ability). Value e, € (0,1) is the bound on the error that can be accumulated
over probabilistic transitions between two Markovian transitions performed within
interval I.

Let I € Z(n),e € (0,1) and v : S — [0,1] is such that Vs € S : v(s) <
val;(inf7,g) < v(s) + e. The approximation of functions f4(t) for a piecewise-
constant scheduler 7 at time ¢ € [ will be denoted with u;v&(s), where ¢ =
(6w, Erea, £n) satisfies (4.26), and can be obtained as follows:

Vtel:
v(s) if t =inf/l
tw N((S,E\I/) .
u; ¢(s) = Y UEnas(i) DL (s,7|r,v)  elseif s € MS,6 =t —infl
i=0
reag‘f (s, ufrvg| MS) else if s € PS

(4.27)

Thus one can approximate the values fs(t) by iterating over intervals in Z(m). If
I and I' are two neighbouring intervals, then given u(s) = ufrvg(s) for t = sup |,
one can approximate values f,(t'), for t' € I' by computing ui g(s) The following
lemma proves that the values obtained in this way indeed form an approximation

to the solution of the system (4.21-4.22):

Lemma 4.3.2. Let m be a piecewise-constant scheduler, I € ZI(m),e €
(0,1),0pt € {sup,inf}. Letv:S — [0,1] be such that Vs € S:

() Sopt Valx (s, inf 1, g) Sops v(s) 4 (—1)Lm (P . ¢

Then Vx € I,s € S & that satisfies (4.26), such that e, <
€rea/ (N(x —infl,ey) + 1), the following holds:

opt = sup : uﬁ?(s) <valg(s,z,g) < ufrZ(s) + e+ ev + Ereg (4.28)
’ ’ .28
opt = inf : w7 (s) + ew + Erea = valr(s, 2, 9) > ue(s) — ¢

Proof. Consider z = inf1. Then by definition Vs € S : u]’¢(s) = v(s) and therefore
(4.28) holds.

Consider = > inf I (this implies that z > 0) and ms € MS. Since within interval
I scheduler 7 is stationary, the stochastic process induced by 7 at time points
within I is a CTMC. Or formally, for ms,ms’ € MS the transient distribution

Prﬁms [tt U™"ap,,s] of being in state ms’ at time point z starting from ms in M
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is the same as Pr<  [tt U=ap,, ]%, where C = (', R’) is a CTMC, such that
S’ = MS and Vms,ms’ € S’:

R[ms, s"|

W-rea”" 5" ms’) Z R[ms, s"]-rea™ (s”, ms")

s"€S

R/[ms, ms'] = E(ms)- Z

s"es

This implies that the transient distribution satisfies the Chapman-Kolmogorov equa-
tions Vs,s' € S’ x € I:

Prfns [tt U ™ apy] = Z PrfnS [tt U:x_inflapsu} -Prg’s,, [tt U:inflaps/} (4.29)
S//GS/

And that the transient distribution between two states s,s’ € S’ can be computed
via uniformisation [Jen53]:

Pr,crys [tt U " apy] Z Vg (i) Pis, s] (4.30)

where for i € Z>q,s,s" € S :

1 ifi=0,s=3s"
Plle, ] = { L Sl P+ (- i) Bl ifi >0

S/e '’

0 otherwise

By definition of val;(ms, z, g) we can obtain the following:

val(ms,x,g)

= Z Prfms [tt U="apy] - g(s')

s'e€dom(g)
429
Z Z PI"W ts [tt U=z mflapsﬂ} . P g |:t‘t U—mfI apy '9(8/)
s'egs'’eMS (4 31)
Z Pr%ms [tt sz_inf]aps”} : Valﬂ-(S”,ian,g) '
l/eMS
(4.
-30) Z B (2 mfI) Z Pi[ms, s"] - val,(s”,inf I, g)

s"eMS

Di(ms,n|;,valz (infI,g))

2Notice the scheduler 7 as a subscript of Pr,cryms [tt U "ap,,]. Here it does not play any
role for the probability measure, because CTMCs contain no probabilistic states. Any scheduler
indicated here induces the same probability measure. However the definition of the probability
measure given in Lemma 2.2.1 requires a scheduler to be indicated, which is the reason why we
cannot leave out this parameter.
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Consider ps € PS. Since x > infI, then z > 0 and therefore:

valg (ps, z, g)
Rem. 4.3.1 Z rea”‘f(ps,ms)~va17r(m8,9€,g)

mseMS

00
= Z reaﬂl (p57 ms) Z \IlEmax~(x—ian) (Z) ’ ]/ji(mg, W‘I: Valw(infla g))
mseMS 1=0

= Z \IIEmax~(a:—ian) (Z) Z reaﬂl (p87 ms) ' ]/:\)Z‘(ms7 7r|]7 Valw(inflv g))
i mseMS

-~

Di(ps,x|r,valr (inf 1,g))
(4.32)

Lemma A.3 proves that for 7’ € Il ., h: S — [0, 1] the following holds:
Vs € S,i € Zsg : D'(s, 7', h) = D(s, 7', h) (4.33)

Applying these results to a function h, such that Vs € S : h(s) = val;(s,infI,g)
and to scheduler 7|7, by using (4.31) we can rewrite the reachability value function
for a Markovian state ms € MS as follows:

val;(ms, z, g) Z\Ilme (@—int 1) (1) - D*(ms, 7|, val (inf I, g)) (4.34)

Next we show that if w; : § — [0,1],7 € {1,2}, such that Vs € S : wi(s) <opt
wa(8) Sopt w1(5) + (=1)1mnOPY ./ “for some & € [0,1), then Vs € S,i € Zso, 7' €
1I

stat:
Di(s,ﬂ", w1) <opt Di(s,wl,wg) <opt Di(s,ﬂ',wl) + (—1)1{i“f}(°pt) e (4.35)

The statement holds for i = 0,s € MS by definition of w;. For i € Zxp,s € S
the value D(s, 7', w;) is a convex combination of either values D*(-, 7/, w;) over
Markovian states (if s € PS), or values D 1(-, 7, w;) (if s € MS). Thus the
statement holds for all states s and indices ¢ by induction.

Let w(s) = valr(s,infI, g) and x —infI = 4. The results obtained above lead to
the following. For a Markovian state ms and opt = sup:

N(Sew) .
75 (ms) Z VE, .5(7) - Dt (ms, 7|7, v)

56\1/

Z Ug_. 5(i) - D' (ms,n|r,v)

( N((S 8\1;)
Z \IIEmax Dl(ms 7-[-‘[7 )

Lemma A4

Z \IIEmax 2 (mS 7T|I’ )
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g val;(ms,z, g)
Z‘Ilmeg ) - Di(ms, 7|1, v) + ¢
N((SE\I/)
Z Vg s (i) - D (ms, w|1,v) + cw + €
Lemma A4 N@ew)

= uy¢(ms) + ey +en- N(d,euw) +¢
Analogously for opt = inf:
U (ms) + e + rea
> uy e (ms) +ew +en - (N(d,ew) +1)
> ufrz(ms) +ey+en- N(bey)

N(d,ew) ‘
Z \IjEmax Dzan (ms,w|1,v) + eV +én-

N((SE\I/

Lemma A4 . .
Z Vg, ...5(1) -D'(ms,m|r,v) +ew

Z Vg, ..o Di(ms,ﬂ],w) + e

For a probabilistic state ps € PS, opt = sup:

s)
)

X
< rea ﬂl[(pS,Valn(ﬂf,gﬂMS)

ul L (ps) = veall (ps,

< rea™ (ps, u
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< rea™ (ps, U:’Z|MS) +ey +en-N(d,ey) +e
< reagr‘f (ps, uy¢lms) +ew +en- (N(d,ew) +1) +e
<

x

Uy (ps) + v + €rea +€

T

And for opt = inf:

U (ps) + v + rea = Uy ¢ (ps) + ew +en - (N(d,ew) +1)
= rea”l’ (ps, uyelms) + v +en - (N(d,ew) + 1)

rea” !’ ps, ufrng) +eg+en-N(Sew)

(

(ps, valr (2, 9)| ms)
(ps, uyelms) — €

real (ps, uy'e|us) —

ufrg (ps) — e

A2 VAR VAR VAR,
3
&

4.3.2 Optimal Strategy

In this section, we will show how to compute an optimal piecewise-constant strategy,
if it exists. Assume that for time point ¢ < b an optimal piecewise-constant scheduler
Topt is computed. We will show that there exists a stationary strategy m and 6 > 0,
such that following 7 on time points (¢,¢+ 0] is the optimal behaviour. Or formally,
strategy Topy = Topt|[0,] * Tl(t,t+6) 13 optimal for valope(w, g), for all x € [0, + 4].

First of all, due to Lemma 4.3.1 and Remark 4.3.1 for ¢ = 0 the problem is
reduced to the computation of rea®*(s, g).

Consider ¢ > 0 and let mopt be an optimal piecewise-constant strategy on interval
[0,¢]. Analogously to results for CTMDPs [Mil68], we will prove that derivatives
of function valr,,, (7,g) at time 7 = ¢ help finding the stationary strategy m that
remains optimal for interval (¢,¢ + d], for some § > 0. This is rooted in the Taylor

expansion of function val (t +6,g) via the values of valr,,(t,g), where mg,; =

7Topt|[0,t} ) 7T|(t,t+6}'
Let v be a goal function. We define sets
FO(v) = {7 € Ilyppq | Vs € PS: m = arg opt wer,,,, Ao (s,v)}
Fi(v) = {m € F"7(v) | Vs € PS: 7 = arg opt ﬂ/epq(v)dy}(s,v)},i € Zo,

where for m € I,y ¢ CL(TO)(S,U) = val,(s,0,v). Fori > 1:

S RJs, s'] - dU=D(s',v) — E(s) - d¥ D (s,v) if s € MS

&9 (s,0) = { 75 .
S rea™(s, ') - d (s, v) if s € PS,t>0 (4.36)
s'eMS

d = d¥ for any m € F'(v),

7
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Informally, the value czgf)(s, v) is the i derivative of function val,(s,7,v) at time
T =0.

Lemma 4.3.3. Let @ be an optimal piecewise-constant scheduler, t > 0
and v(s) be a goal function, such that v(s) = val(s,t,g) if s € MS and is
undefined otherwise. If n’' € .7-"|S|(v) then 36 > 0 such that 7’ is optimal for
valopt (t + z,v) on all x € (0,4].

Proof. Let mgt € 1l ... We will first define a strategy me,+ that behaves as m at
time points within [0,¢] and as 7s afterwards. Formally 7o,y = mg if ¢ = 0. If
t > 0 and p € Paths™, s.t. Tiotal(p) < t then mez(p) = w(p) and if Tora1(p) > ¢
then meqzt(p) = mst(pl). We first show that Jgr?t(s, v) is the i*" derivative of function
valg,,,(s,7,g) at time 7 = ¢.

Fori=0: Jﬁf?t (s,v) = valg,,(s,0,v). If t = 0, then val,_, (s,0,v) = val,_,(s,0,g).
If t > 0,ms € MS, then val,_,(ms,0,v) = val;(ms,t,g) = val,_,(ms,t,g). For
ps € PS:valr,,(ps,0,v) = >, capgrea™t (ps,ms)-v(ms) = > yerea’™! (ps, ms)-

valr(ms,t, g) = valx,, (ps, t, g).
Consider i = 1,ms € MS,t > 0. Due to (4.21):

d! (Valmizt (msv t, g))

” = ZR[ms, s]-valg,,,(s,t,g9) — E(s) - valg,, (ms,t,g) = d_;l)f (ms,v)

ses

Taking derivative from both sides, we obtain the result for any ¢ > 0:

d?(val,, ,(ms,t,g)) d*~Y(valy,,,(ms,t,g)) d*~Y(valy,,,(ms,t,g))
o ZR [ms, s] - 3t E(s)- It

ses
= dzri)t (ms,v)

Consider ¢ = 1, ps € PS,t > 0. Due to (4.18) and the fact that s € dom(g) =

s € MS:
dl (Valﬂ'ezt (p$7 t? g))
dt

fry hm Valﬂ'ext (p87 t + T’ g) - Va'lﬂ'eact (p87 t? g)
7—0 T

= Y rea™(ps,ms) lim <1 (ms,t+7.9) - va%(ms,t,g))

7—0 T
mseMS
d!(val, .,

= ) rea™(ps,ms)- (va ”aims 9) _ d (ps,v)

mseMS

Taking derivatives from both sides we obtain the required equation for ¢ > 1, ps €
PS,t > 0.

Using Taylor’s theorem we can represent the value of function val.,_,, (s, T, g) at
time point 7 =t+§ >t for k € Z~¢ as follows:

k
Valn,, (st +08,9) =Y d¥) (s,0) - 0" + hy(t+6) - 6%,
=0
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where limg_,q hy(t + ) = 0. Consider i € Z~q, a strategy 7’ € F'(v) and a strategy
7 € Tlgy,y, such that 7”7 ¢ Fi(v) and either 7 & F°(v), or ip is the maximal

index, such that 7’ € F(v). We will denote the former case with ig = —1.

Then Vj = 0..ip,s € S : Jg)(s,v) = cﬂﬁ?(s,v),dﬁjﬁl)(s,v) Fopt d(ZOH)( v) and
dsp € S : ciS,OH)(so,v) — JE:BH)(SO,U) —opt 0. If @ & FO(v), then there exists a
state sg, such that val,»(sg,0,v) < val(s,0,v), which implies that strategy 7"

strictly suboptimal for time point ¢, and therefore there exists § > 0, such that

7" remains to be strictly suboptimal within (¢,¢ + 0). Consider the case ig > 0.

Applying the Taylor expansion for & = ig + 1 we obtain the following:

valy (s, 406, g)—val (s, t40, g) = o*- <J$)(s, v) — Jgf,)(s, v) + hy(t+6) — hi(t + 5))

where h) (z) and h}(z) are respective remainders. Since h’ (x) € o(1) and h)(z) €
o(1), then there exists 6 > t, such that Vo € (0,9] : hi(t + z) — hj(t + z) <
J;]f)(s,v) — dfrlf,)(s,v). Since 3sg € S, such that dér,)(so, v) — d(,,) (50,v) >opt 0, then
7" is not an optimal strategy on (t,t + 9).

Therefore one could compute sets F(v) as long they have more than one strategy
and stop whenever a singleton set is found. However, it is possible that there exist
multiple optimal strategies and a singleton set will never be reached. In the following
we will show that computing |S| many derivatives suffices.

Let 7', 7" € IIpc. Analogously to the original proof of Lemma 3 in [Mil68] it can
be shown that if Vi = 0..|S|,s € S : dz(val“c{t(s’t’g)) = dl(val”é’t(s’t’g)), then Vi € Z>o, s €

g. & i(val dt(s,t,g)) _ di(valﬂé/t(s,t,g)) and V7

Thus 1f for i = 0..]5| values J(th(s, v) coincide for any two stationary strategies
7l and 7r5t, then val;1 (s, 7,9) = valz (s, 7,g) for 7 > t, where for j € {1,2} :

>t,seS:valy(s,7,9) = val(s,7,9).

o =nlift =07, = Tlo,0) - gt|[t,b} if ¢ > 0. Therefore computing the first
|S|+1 coefficients of the Taylor’s expansion suffices and any strategy that optimises

those values is optimal around point ¢. O

Thus in order to compute a stationary strategy that is optimal starting from
time ¢, one needs to compute for each state s at most |S|+ 1 values 4 )(s, v), where
v is defined in the lemma above. In the following we will refer to a procedure that
performs this computation for a goal function v with FindStrat®'(v). It computes
sets F'(v) until for some j € 0..|S| there is only 1 strategy left, i.e. |F/(v)| = 1. If
this does not happen, it outputs any strategy in F!° ‘(v).

In some cases computation of an optimal strategy with procedure FindStrat®Pt
may become expensive, or not possible at all. In the following we will discuss
possible reasons for this to happen and how to deal with it.

Optimisations. While from the theoretical perspective procedure FindStrat®P! is
reasonably efficient, in practice it has a few issues. Below we will list the challenges
that we have encountered when implementing FindStrat®! and ways in which we
have addressed them. We will refer to the modified procedure with FindStrat.

— It may happen that values |d_(7f)(3)\ cannot be represented by floating point

numbers of the underlying computer because they are too small or too large.
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To counteract this FindStrat defines bounds D" and DP™ on the abso-
lute value of the derivatives. Values outside of the interval [D”"™", DP™] are
truncated.

— For large state-spaces computation of |S| derivatives may be too prohibitive.
Procedure FindStrat defines an upper bound K7™ < |S| on the number of
derivatives to compute and chooses any strategy from Fyprm.

— Computation of sets F*(v) requires computing optimal expected cumulative
unbounded reward. Exact computations may be too expensive and therefore
approximations of the strategies may be preferable. Procedure FindStrat
defines P to be the approximation error bound. We will refer to the sets
Fi(v) obtained in this way with Flym (v).

— It may happen that all optimal strategies switch very often, in which case the
algorithm has to make many calls to procedure FindStrat®P®. On the other
hand, there may exist a piecewise-constant strategy that switches rarely, how-
ever, induces acceptable error. Computing the latter strategy instead of an
optimal one will save the runtime otherwise spent on unnecessary computa-
tions. To counteract this issue procedure FindStrat(v) will compute a second
strategy m(v), that is e-optimal on a short time interval (under certain assump-
tions), where the value of ¢ is known. Thus the output of FindStrat(v) is a
pair (7,7 (v)). Details of the computation of 7(v) are described below.

Due to the changes discussed above the strategy computed by FindStrat via
sets Fi(v) (i.e. the first element of the output pair) is not guaranteed to be an
optimal strategy, which makes FindStrat more of a heuristic. In our experience,
however, there is a definite benefit in terms of the runtime when using FindStrat
instead of FindStrat®P!. Our solution is not bound to FindStrat and can, in fact,
use any heuristic. It will produce under certain assumptions guaranteed a priori
specified error bounds, and otherwise an a posteriori estimate of the error. Needless
to say, the heuristic used to choose a strategy affects its quality. A poorly selected
strategy will slow down the running time of the overall algorithm.

Sound One-Step Approximation. In order to preserve correctness in presence of
a heuristic that is not necessarily good, and in order to combat the last issue in the
list above, we will define a value v" and a scheduler 7’ that are e-close under certain
assumptions to the optimal values, with an explicit expression for €. The techniques
that we use to achieve this are a simple adaptation of the discretisation approach
[GHH*14] to our setting. We will define procedure FindStrat(v) to output a
tuple (m,n), where 7 is the strategy that the procedure selects as described above
using sets F*(v), or via any other heuristic. We start by introducing the required
assumption and afterwards define formally 7’ and v'.

Assumption 4.3.1. If s € dom(g), then s is absorbing.

Under Assumption 4.3.1 one can derive convenient-to-use approximations of the
probability values after one Markovian transition, as we will show below.
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Let 7 be a piecewise-constant scheduler, t,t' € R>q,t < t/,ms € MS. We define

_ " R[ms, s']
X / p— 1 _ E(ms)(t t) It St A B 17|— /
(ms,m,t,1') == (1 —e ) E(ms) (s',t.9)
s’'eS
t—t R| ]
E(ms)-x ms, s . T
A(ms,,t, 1) / E(ms) S,EES “E(ms) val. (s, t' — x,g)dzx

Lemma 4.3.4. If Assumption 4.3.1 is satisfied, then for all ms € MS,w €
Hpc,t,t, S R}(),t < t/.'

Emax - (' —1))?
X (ms,m, t,t") < A(ms, m,t,t') < X(ms,m,t,t') + (Ermax ; )

Proof. The proof is a straightforward adaptation of Lemma 6.2 [NeulO]. We only
need to show that function val; (¢, g) is monotone increasing in ¢ for any 7 € Ilpc.

Let m € Ilpg,ms € MS,t,t' € Rsg,t < t’. Then the stochastic process {Y;}
induced by 7 is a non-homogeneous CTMC over Markovian states and Chapman-
Kolmogorov equations can be applied to it:

fms ms’ t t Z fms ms“(t t//) fms” ms’ (t// t) (438)

ms’’ e MS

where fi,sms (t,1') is the transient probability in stochastic process {Y;} of being
in state ms’ at time ¢ when starting from state ms at time point ¢, and ¢t < t” <.

Since Assumption 4.3.1 is satisfied, then for any goal state ms,, any Markovian
state ms’ and x < 2’ € Rxo: frns,me (7,2") = 1 iff ms’ = ms, and is 0 otherwise.
Additionally, valz(ms,t,g) = 3,5 caom(g) fmsms,(0,t). Taking this into account
we can rewrite the value val;(ms,t’, g) as follows:

val,(ms,t', g)

= Z fms,msg (O7t/)

msgE€dom(g)

(428) Z Z fms,ms” (0’ t) ) fms”amsg (t’ t,)

msg€dom(g) ms"’€MS

— Z ( Z fm&ms; (0; t) : fmsg,msg (07 t)

msg€dom(g) msjEdom(g)

+ Z fms,ms” (07 t) ' fms”,msg (t, t/)>

ms' &dom(g)

= Z fms,ms;] (0, t) Z fms;],msg (ta t/)

msy €dom(g) msg€dom(g)

+ Z Z fm&ms//(o, t) : fms”,msg (ta t,)

msgEdom(g) ms'' gdom(g)
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= Z fms,ms; (07 t) + Z Z fms,ms”(07 t) ’ fms”,msg (ta t/)

msj €dom(g) msgEdom(g) ms" dom(g)

= val, (ms, t, g) + Z Z fms,ms” (07 t) : fms”,ms’ (t7 t/)

msg€dom(g) ms' gdom(g)

>0

Thus val;(ms,t', g) > valz(ms,t,g).

We are now ready to define the second scheduler ' computed by FindStrat(v)
and value v’. If Assumption 4.3.1 holds, we will provide bounds on the error between
v" and the optimal value, as well as on the error introduced by following 7’ on an
interval of length 6. Whenever the first scheduler 7 selected by FindStrat(v) is
not very good and induces large error our algorithm is forced to decrease the step
size more and more. In this case we will be decreasing the step size until it reaches
certain minimal value. On this interval of minimal length we will use values v’ as
an approximation of the optimal values and scheduler 7’ as an approximation of
the optimal scheduler.

Let u:S —[0,1], d € Ryp,e € [0,1). For x € [0,0] we define

u(s) ifx=0
e )0y (s)+ it v =9,s € MS

g (s a) = (1= 09 2 Beslu(s) (4.39)
reagpt(s,xff;dgpt(& w)| ps) ifx=20,5s € PS
valgg (s, 0, u) if z € (0,9)

In the following we will denote with x/fglf)pt (0, u) the function over states \:a/lgpt

We will denote with 7. (u) a stationary strategy that satisfies the following:

(-, 0,u).

For opt = sup : reagpt(s, ‘;E;lgpt(da u)|MS) < rea%s(U) (57 \;E\;lipt((sa u)|MS)

For opt = inf : reagpt(sv \//;a_/lf)pt(éa u)‘MS) +ez rea?rg(u) (37 v\;a:,lgpt<57 u)‘MS)

Finally, we define the output of procedure FindStrat(v) as follows: For v = u|yg :
FindStrat(v) = (7,7 (u)). Below we will show error bounds on value valf (s, z, u)
and scheduler 7 (u).
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Lemma 4.3.5. Let t € R>p,0 € Ryg,e € (0,1),¢ € [0,1). Let m be a
piecewise-constant strategy and v : S — [0,1], such that Vs € S : v(s) <opt
val(s,t,g) and

() Sopt Valopt (5, , g) Sopt v(s) + (—1)1mp (P ¢ (4.40)
If Assumption 4.3.1 is satisfied, then Vs € S:

e (Emax : 5)2
Valsup(s 9,v) < valgup(s,t+9,9) < valsup(s S,v)+e+e + — 5
(Emax . 6)2

5 > valine(s, t 4+ 9,9) > Valmf(s, 0,v) — ¢

(4.41)

Valmf(s, S,v)+¢& +

Proof. Let w(s) = \;;lopt(s, 9, valopt(t,9)). Then

valopt(s,t +9,9) — Nopt(s 9,v) = valopt(s,t + 9,9) — w(s) +w(s) — x:ﬁilpt(s, 9,v)

According to Lemma A.6, Vs € S:

Emax
Ogvalopt(s’t_{—&ug)_w(s) < ( 9 6)
Consider the difference w(s) — Valopt(s, 0,v). For ms € MS:
—E(ms)-§ —E(ms)-§ R[m57 8/] /
w(ms) =e -valops(ms,t,g) + (1 —e ) ,ZES “E(ms) valopt(s', £, )
R[ms, s

x/f;lopt(ms 6,0) = e B0y (ms) + (1 — e~ Pms)9) E(mns) | v(s')
s'esS
And therefore:

e (ms, d,v) = e Ems)d. (valopt(ms, t, g) — v(ms))

opt
B . R[ms, §']
E(ms)-0 § : ’
! (1 o " )s/eS W ' (VaIOPt(S/7tvg) B U(S/))

w(ms) — val

From (4.40) it follows that:
0 $0Pt w(ms) Valgpt (m87 (57 U) <Opt (_1)]1{inf} (opt) . 9 (442)

Consider ps € PS. In this case w(ps) = rea®(ps,w|ys). On the other hand

Valf)pt(ps 8,v) = rea" (ps, Valopt(cs v)|ams). Therefore
w(ps) — lopt(ps §,v) = rea’®(ps, w| ) — rea (ps Valopt v)|ms)

= rea®® (ps, w|pg) — reaPt (ps, valopt( V)| ms)

+ 1eaP! (ps, ValEn, (8, 0) s) — reaP' (ps, valzyg (3, v) i)
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By definition:
0< rea‘)pt(ps,valg;t(é, V)| ms) — rea?}’t(ps, Vali;)t(d, v)|ms) <€
According to Lemma A.5 applied to S = MS, w; = w|ys and we = \:Ei/lf;pt(d, V)| ps:

0 <opt 1€a’P(ps, w|5) — reaOPt(ps,\:;m/li;t(d,v)]MS) <opt (—1)1{i“f}(°pt) €

Therefore we have shown that:

0 < w(ps) — vali,, (ps, 6,v) <& + ¢
>

/ s/

€2 ’w(pS) - (f;jlmf(ps, 9, U) —€

This concludes the proof of (4.41).

Lemma 4.3.6. Let t € R>,0 € Rog,e € (0,1),¢' € [0,1). Let 7 be a
piecewise-constant strategy and v : S — [0,1], such that Vs € S : v(s) <opt
val;(s,t,g) and

v(s) <opt Valopt(s,t, 9) <Sopt v(s) + (—1)ﬂ{i“f}(°pt) € (4.43)

If Assumption 4.3.1 is satisfied, then ' = 7oy - Te(V)|(te1e) 5
El‘rnax‘(s)2

(6 +ée + %) -optimal for valopt(s,t+ 0, 9g).
Proof. We will show that

if opt =sup: vale! (s,0,v) < valy(s,t+6,9)

sup

: : T ;, (Emax - 5>2
if opt = inf: val{ ((s,d,v) +¢& + — > val (s, t+ 4, 9)
Due to Lemma 4.3.5 this implies the statement of the lemma. Consider time point
t,s € S. Then
vals (5,0,0) = 0(5) <opt vale(s,t, 9) = valu(s, t, g) (4.44)

Consider time point ¢t 4+ § and ms € MS. Then

valgy (ms, 6, v)
R[ms, ']

_ ,—E(ms)6 _ _—E(ms)-$
e v(ims)+ (1 —e ) E(ms)

v(s)
s'eS

(4.44) ms)- _B(ms). R[ms, s']
Sopt € F0)0 al i (ms, t, g) 4 (1 — e E0m9)9) Eims)

-

X (ms,n’ t,t+0)

valy (s, t, g)
s'eS

(4.45)
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Due to Lemma 4.3.4:

)
_ R[ms, ']
/ . ,—E(ms)x ) . / _
X(ms,ﬁ,t,t+5)</E(ms) e /ZG:S F(ms) valy (s, t+6 —x,g)dx
0 S

A(ms, ! t,t+6)
(Emax : 5)2

< X(ms, 7' t,t+6) + 5

(4.46)

And therefore

., (445) ey
valg,,(ms,0,v) < e “V0 valy(ms,t, g) + X (ms, )
(4.46)
< e B0l i (ms, t, g) + A(ms, )
= val/(ms,t + 9, 9)

(Emax . 5)2 (4.45) 5

Emax : 2
(ms,d,v) + —a > e P90 al i (ms,t,g) + X (ms, ) + Bunax - 0)°

2

6/

Vallnf

(4.46)
> e B0 al i (ms,t, g) + A(ms, 0)
= val/(ms,t+ 9, 9)
(4.47)

Consider now a probabilistic state ps:

valy(ps,t +6,g) = rea™ (ps,valy (¢ + 6, 9)| us)
valg (ps, 6,0) = real (ps, valiy (8, v) ws)
Therefore

val (ps,t +9,9) — \;ﬂg;t(ps, 5, v)
= rea™ (ps, valu (t + 8, )| us) — rea™ (ps, vals, (8,v)|us)
+ rea™ (ps, valsy, (3, v)  ws) — reall (ps, valiy, (6, v) | us)
If opt = inf, then:

s -y ! (4'47) (Emax . 5)2
vea (ps, valo(t + 5, 9) ) — rea” (ps, valie (5,0 is) <

rea”/(ps,\;a/lf);,t(é, V)| ms) — reagPt(ps,VA/fﬂi;t(é, v)|us) <€

If opt = sup, then:

) ) — (4.47)
rea” (ps,valy (t + 6, 9)|ms) — rea” (ps,valgpt(é,v)]MS) > 0

rea™ (ps, valg (6, ) us) — reall” (ps, valgy (3, v) s) > 0

This concludes the proof.
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4.3.3 Switching Points

In the previous section we have shown that given a piecewise-constant strategy mopt
that is optimal for valop(t,g) we can extend it with a stationary strategy m, such
that it becomes optimal for valop(t + , g), Vo € (0,d]. However, we do not know
the value of this § and this is the question that we investigate in this section. The
main result of the section is a sufficient condition for the nearest switching point of
an optimal strategy.

Our goal is to find § such that for all x € (¢, + J] scheduler 7, = Topt|[o -
7|(t,¢+5) 18 optimal for valopt (7, g), i.e.:

Vs e S,z e (tt+0],m e llpg : val,répt(s, z,9) =opt valy(s,z,g)

Naturally, it is unrealistic to check the inequality above. It turns out, however,
that given a strategy that is optimal on an interval [0, ) it is cheap to make sure
that the strategy remains optimal for x as well. Under this condition the value
Valwépt (ms,x,g) for a Markovian state ms is optimal, because it only depends on
reachability values Valﬂépt(s, 2’, g) for time points 2’ < x. We, therefore, need only
to look at probabilistic states. Here we want to make sure that

Vps € PS, 7' € Tl p, ™ = ﬂgpt\[07x) . 7r/|[z7x] : (4.48)
Valﬂépt(ps,x,g) ¢0pt Valﬂ(ps7$7.q) '

Still checking this inequality for all stationary strategies means performing in the
worst case exponentially many operations in the size of the Markov automaton?®.
This is not practical and in the following we discuss how this can be improved.
According to Lemma 4.3.1, Remark 4.3.1 and (4.18):

valy, (ps,x,g) = Z P[ps,ﬂ'gpt (ps,x),s] -valy (s',2,9)
s'eS

— rea™optlz,] (ps, Vadﬁépt (x,9)|ms)

The following lemma describes one important property of optimal stationary
strategy for rea®®*(h), where h is some goal function. The result is originally
presented in [Put94] (Theorem 7.2.5) and is adapted here to the special case of
rea®t(ps, h):

Lemma 4.3.7 ([Put94]). Let h be a goal function. A stationary strategy m
is optimal for rea®*(h) iff

Vps € PS:rea™(ps,h) = opt Z P[ps, o, s'] - rea™ (s, h) (4.49)
a€Act(ps) s'eS

3If each probabilistic state has at least 2 enabled actions, then there are at least 2/ different
stationary strategies.
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/

Taking into account Lemma 4.3.7 and the fact that mgpy,

(4.48) as follows:
Vps € PS':

|[z,2] = T Wwe can rewrite

reaﬂ(p’S)V&lﬂépt (:Z:ag)|MS) = opt Z P[p83a78,] : rea"(s',val,rgpt (xag)|MS)
a€Act(ps) ycg

(4.50)
e

Vps € PS,a € Act(ps) : (4.51)

rea” (ps, valy: (x,9)|ms) #opt Z P[ps, a, 8] - rea“(s',valﬂépt (x,9)|ms)
s'eS

The latter inequality needs to be checked linearly many times, once for each
probabilistic state and each enabled action of this state, as opposed to (4.48) that
required exponentially many checks.

However we still need to address another problem: It is not possible to check
(4.51) for all points = within interval (¢,t 4 ¢], since there are continuously many
of those. We can circumvent this issue by thinking of the right- and the left-hand
sides of the inequality as functions of z. Lets denote them with r(ps,a,z) and
l(ps, x) respectively. This way § is simply the largest value of variable x, for which
l(ps,x) — r(ps,a,x) =opt O for all ps and «. Functions [(ps,z) and r(ps, o, x) are
implicitly given by systems of differential equations (4.21-4.22) and one can use
standard function analysis to find zeros of I(ps,z) — r(ps, o, x). In fact, in the next
section we will apply derivative analysis to approximations of these functions to find
the maximum of the difference and compare it to zero.

There is another way of interpreting (4.51). If (4.51) holds on an interval, then
there exists an optimal strategy that has no switching points on this interval. And
when the condition is violated, there may exist one. The lemma below summarises
the discussion above and is essentially a sufficient condition on the absence of switch-

ing points on an interval. But first, we will introduce a more concise representation
of the right-hand side of (4.51):

Valw,ps%a (psa Z, g)

= Z Plps, o, s"] - rea™ =21 (s valy (, 9)| as)

s'"eS
= Z Plps, a, s"] - rea™ (8", val(z, g)| us)
s"eS
(4.18) " v ) (4.52)
= Z Plps, a, 8] Z rea” (s",s') - valr (s, z,g)
s"eS s'eMS
= Z Z P[ps, a, s"] - rea™ (s",8") -val (s, z, g)
s'eMSs'"eS
reaﬂ,ps%a(ps’s/)
We will denote with reaZ”*”%(ps, s') an e-close under-approximation of value
rea™PS 7% (ps, ).
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Lemma 4.3.8 (Sufficient Condition). Let t € R>0,0 € R, Topt € llpc
is optimal for valopt(w,g),z € [0,t], 7 is a stationary strategy and Ty, =
Toptl[0,4] * Tl (t,046 If

Vps € PS,x € (t,t + 0], € Act(ps) : valy (ps,x,9) Zopt V&l,répt’psﬁa(ps, x,q)
(4.53)

then Ty, is optimal for valop (2, g), for all x € (t,t + d].

Proof. Assume this is not the case, i.e. there exist € (¢,t + 0], s € S, such that
TF(/)pt is not optimal for valopi(s,x,g). Let o be the smallest of all such values x
and so be the respective state. Then . is optimal for all 2’ € (¢,20). This
implies that s is not Markovian, since value valﬂépt (s,2',g) for a Markovian state s

depends only on values val,; . (2", g) for 2" < ', and according to our assumption

valﬂéPt (2", g) = valopt (2", g).

Consider s to be probabilistic. Condition (4.53) implies that Lemma 4.3.7 holds
for the stationary scheduler oy l(ng.2o) = 7 and goal function h = valopt (20, )| us-
Therefore 4 lz0,20) 15 optimal for rea®*(valopt (0, 9)|ams)-

Thus we have shown that for a Markovian state ms value ValZZ‘; (zo,g) satis-
fies the fixpoint characterisation 4.1.4 for xzg. For a probabilistic state ps value

/
Valfrzpt (z0,9) = rea%}’t‘[’coﬂ-’ro](ps,valopt(:zo, 9)|us) satisfies the fixpoint characterisa-

tion 4.1.4 for xg due to (4.20). This implies that 7y, is optimal for z9. We arrived
at a contradiction that proves the claim of the lemma. O

4.3.4 Approximation of Switching Points

In the previous section we have shown that one can compute the switching points
of an optimal piecewise-constant scheduler by finding intersections of several func-
tions, given implicitly as systems of differential equations. Notice, however, that
these numbers are not necessarily rational. We, therefore, start this section by
showing how to approximate the switching points, rather than compute them ex-
actly. The end of the section is devoted to bounding the error introduced by the
approximations.

We will approximate switching points iteratively. In order to find the nearest
switching point on the interval (¢,b] we define a sequence t = tg,t1,...,t, = b, and
at each iteration k = 0..n — 1 we check whether (4.53) holds for (¢, tx+1]. If yes, we
increase k and repeat. Otherwise, we output the largest 6 € (¢ — t,tx41 — t] such
that (4.53) holds for (¢,t + 4].

Selecting ti. This step is essentially a heuristic. The correctness of our approach,
in general, does not depend on the choices of ¢, and essentially any other heuristic
can as well be used. However all the results presented below, as well as all the
algorithms presented in Section 4.3.5 are targeted towards the specific heuristic
that we define below.
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We only consider the case of t < b. The heuristic has two parameters ¢, € (0, 1)
and 6y > 0. At every iteration k = 0..n—1 we choose a value . 1, such that the MA
is very likely to perform at most k + 1 Markovian transitions within ¢34, — ¢ time
units. “Very likely” here means with probability 1 —ej. Parameter dj, is introduced
for scenarios when the difference t;41 — ¢ is unacceptably small, for example, when
it is lower than the smallest floating point number that a computer can store. We
will bound the values tx41 — ¢ from below with J5, unless n = 1 (which is the case
if b—t < dp). For k = 1..n we first define Ty (k,¢ep) as follows:

k
Ty(k,ep), is the largest value that satisfies Z VB e Ty (ken) (1) = 1 — €3
=0

It may not be possible to compute the exact value of Ty(k,ep). In this case an
under-approximation thereof up to a certain tolerance value suffices.

Procedure ComputeIntervals shown in Algorithm 1 produces a partition of
interval (¢,b] for given t and b. Informally, the procedure considers a sequence
of values 7; = Ty(j,ep) that generates a sequence of intervals {(7j,7j41]}. This
sequence is further refined in such a way that each of the intervals is a subset of
(7/Emax, (i + 1) /Emax|, for some i (step 4). This is performed for efficiency reasons.
Finally, the distance between each value §; and the given t cannot be smaller than
parameter 6. For this reason smaller values are increased to be at least as large
(step 7).

Algorithm 1 Computelntervals
Input: b € Rop, t €[0,0)
Output: partition of interval (¢, b]
Parameters: 6, > 0,¢p, € (0,1)
1: tg=1t,060=0
2:k=1,7=1
3: do
4: Ci = Hlin{T\p(j, Eh), (L&k_l . EmaXJ + 1)/Emax}

5: if (Ck == 5k—1) then ¢, = T\p(j,Eh)
6: if (Ck == T\p(j,sh)) then j=j5+1
7 A = max{&h, Ck}

8: if (t+ Ax < b) then

9: =AY

10: else

11: op=b—1t

12: k=k+1
13: while (t + 5k—1 < b)
14: return all the non-empty intervals from the set {(t + &;,t + d;41] | i = 0.k — 2}

Below we prove a few properties of this heuristic that will be needed later in this
Section.
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Lemma 4.3.9. Let 6, < 1/Epax. Consider dg,...,0, computed in
ComputelIntervals (lines 9-11). Then Vk = 0.n —1: 35 < k: (g, 0k+1] C
(j/EmaXa (] + ]-)/Emax]

Proof. We prove the statement by induction over k. Consider £ = 0. Then §y = 0
and if n > 1, then §; < 1/Epax. If n = 1, then 1 = b —t < 6, < 1/Epax,
and thus the statement holds for j = 0. Let £ > 0. By induction hypothesis
35 that satisfies 0 < j —1 < k—1: (04-1,0%] C ((j — 1)/Emax; j/Emax]. Thus
(] - 1)/Emax < 5]9 < j/Emax-

If 6k < j/Emax, then |0 - Enax| < j and therefore |y - Epax| < j — 1. This
implies that cx11 < j/Emax and dx11 < max{1l/Enax, 7/Emax} < j/Emax, since
j = 1. Therefore (0x,0k+1] € ((7 — 1)/Emax; 7/Emax]-

If 6k, = j/Emax, then |0y - Epax| = j and therefore cxy1 < (§ + 1)/Emax. This
implies that dx11 < max{l/Emax,(J + 1)/Emax} < (j + 1)/Emax, since j > 1.
Therefore (0k, Ox+1] € (5/Emax, ( + 1)/Emax]- O

Lemma 4.3.10. Let (to,t1],. .., (tn—1,tn] be the partition of (t,b] computed
by procedure ComputeIntervals for e, € (0,1) and 0y, < 1/Enax. Then for
S (t() —t,t1 — t] : 0 < N((s,&‘h) < N(tl —t,é’;‘h) and Vk = 1.m — 1,0 €
(ty — t,tpe1 —t]: N(tx —t,en) < N(0,ep) < N(tp —t,epn) + 1.

Proof. First of all, Vk = 0..n — 1,8 € (ty, — t,tp41 —t] : N(tp — t,en) < N(d,ep) <
N (tg+1 — t,ep). This proves the first claim and the first inequality of the second
claim. Consider k& > 1. For t; — t there exists j € Zg, such that ¢, — ¢ lies
within [Ty (j,epn), Tw(j + 1,ex)). The value of ;41 — t belongs either to the same
interval [Ty (j,€n), Tw(j+1,€5)), or it equals Ty (j+1,ep,). By definition of Ty (j, £):
>0 Ve, Ty (en) (1) = 1 — &p and therefore we can set N(t; —t,e,) to j. Thus
the difference between N (¢ —t,ep,) and N (tg+1 — t,€p) is at most 1. O

Lemma 4.3.11. Let ¢, € (0,1) and 6p < 1/Enax, then the number of
intervals in the partition returned by ComputeIntervals(b,t) is in

O((Emax - 0- € —1In(ep)) - (b — 1) /Emax)

Proof. Assume that variable j reaches the value N = N(b,e;,). Then Ty (N,ep) >
b. If min{Ty(N,en), (|0k—1 - Emax| + 1)/Emax} is reached at Ty (N,ep), then the
algorithm exists the while-loop. In the worst case all points Ty(i,ep),i = 1.N
are part of the partition. Each interval (Ty(i — 1,¢), Tw(i,€p)] can be partitioned
with steps of length at least 1/Epn,x, except possibly the very first and the very
last intervals. Therefore each interval (T (i — 1,ep), Tw(i,ep)] is partitioned in
O([(b—1)/Emax]|) of smaller intervals. Thus overall the amount of intervals in the
partition produced by ComputeIntervals does not exceed

O(N(b,ep) - (b—1)/Emax) = O((Emax - b- €2 —In(ep)) - (b —t)/Emax)
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Searching for switching points within (¢;,%;11]. In the following we will
develop efficiently checkable sufficient conditions for testing an interval (¢, tx1]
against the existence of switching points. We do this with the help of (4.53). In or-
der to check whether val: (ps,t+0, g) =opt Valr ps—a(ps,t+0, g) for all § € (O, Op+1],
d; = t; — t, we only have to check whether the maximum of function

valr ps—a(ps,t + 0, 9) — valz(ps,t +0,g) if opt = sup

differt ,a, (Bt +6]) =
" (ps, a, (1,84 ) {(1).diﬁ§3p(ps,a, (1, + ) if opt = in

(as a function of 9) is at most 0 on this interval for all ps € PS,a € Act(ps). We
will first build an over-approximation of diff®*(ps,a, (¢,¢ + 6]) that is a function
of exponentials and polynomials. Having this representation, we apply derivative
analysis to it to compute its maximum over the interval (¢ —¢,%x+1 —¢]. In order to
find an over-approximation of diff’**(ps, a, (t,t + d]) we work on the approximation
of valr ps—sa(ps,t + 9, g) and valr(ps,t + 0, g) derived from Lemma 4.3.2.

Lemma 4.3.12. Let t € R>0,& = (v, Erea; En) Satisfy conditions of Lemma
4.8.2, (tg,tky1] € ComputeIntervals(b,t,ep, = eg,dn € (0,1/Enax]), 0 €
(tk — t,toy1 — t],e € (0,1), and v : S — [0,1] is such that Vs € S : v(s) <opt
valy(s,t,9) Sopt v(s) 4+ (=1)1nn (P . o Thep

max'(s opt,i
diff?** (ps, o, (t,t +4]) <  max Ze B8 (Emax - 9)° -B? pt (ps,a) + C,

J<Nk+1 i!

(4.54)
where Nj = N(t; —t,ew),j € {k,k+1},C: =2 e, + €peq + €,

BYR (ps, av)

= (_1)1{inf}(0pt) . (reag,lf’ps_’a(ps,DéTL(W|I7U)|MS) _ reagrlf (p37Di"<7T|IaU)‘MS))

Proof. Let u’ ps_mg(ps) S%SIP[ps,a, s - ;6( ). We will first show that

diffePt (ps, av, (1, £+ 0]) < (—1) im0 (OPY) (uiq;s_mg(ps) - ufrg(ps)) +éereatew (4.55)
By definition
diffy? (ps, v, (t, ¢ + 8]) = (=1) 0 P (valy oo (ps, t+ 6, 9) — vale(ps, t + 6, 9))

Consider val;(ps,t + 4, g):

val(ps,t + 0,9) = Z Prﬁflps [tt U:H‘sapsx} - g(s)

s'edom(g)
= Z Prﬁj‘ps [tt U:‘Sapsu} Z PrﬂM_avs,, [tt U:taps/] - g(s")
s"eMS s'edom(g)
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Z Pr%ps {tt U:‘sapsn} val, —s(s",t, g)
s"eMS

p(ps,s’)

Notice that scheduler 7 is shifted with —d since starting from Section 4.2.1 the
schedulers depend on time left until the time bound, rather time passed from the
beginning. Analogously derivations can be performed for valy ps—a(ps,t + 9, 9):

valr(ps,t + 0, g) Z Z]P’ps a,s']-p(s,s") -val —s(s",t,g)
s"eMSs'eS

For opt = sup:

— diff*t (ps, v, (t, t + 8])
= valy(ps,t +0,9") — valg ps—a(ps,t +6,9")

= Z ( p(ps, s” Z P[ps, a, s'] (s/,s//)> -val.s(s",t,9)

s"eMS s'eS
> Z < p(ps, s”) Z]P’psas p(s, s))-v(s”)
s"eMS s'eS

Lemma 4.3.2 61}
> ZIP’[ps a, s'] (s) Erea — EW
s'eS

v tv
Uﬂ’g(ps) - uﬂ—,ps*)a’g(ps) — Erea — ET

And analogously for opt = inf. We have thus proven (4.55).
Next we will obtain a bound on value ufrq; oo (PS) — u:rvg (ps):

N(Sew)
Z l:[l:Emax(S rea | (pS7DZEn(7T’I’U)|MS)

N(67E\I/)
= 3" Umsi) - | e (ps, DL (mlr, ) las) — £
=0 <€n
N(dew)
> 3 Wg,ai) - (rea™ (ps, DL, (7l1,0) s) ) -
=0
N(57€‘I/)
= Vg, ..5(7) Z rea”"(ps,ms) D¢ _(ms,m|r,v) —eq
=0 mseMS
55\1/
= Z reaﬂ-‘f ps mS Z \I’Emmx Dén(m‘S’ 7T|I7 U) - EI‘l
mseMS
= Z rea™ (ps, ms) - t+§6v(ms) — &y = rea” (ps, ut+£5U\MS) — &y
mseMS

P uijgv(ps) —&n



4.3. A New Solution for Time-Bounded Reachability

And therefore

N(dew)
t+6 “( Z Ug, ..o reag'f (ps, D¢, (7]1,v)|ms) + €n (4.56)

Next we obtain a lower bound:
N(bew)
Z \IJEmax 6 reaﬂ—lf ps D/L 7T|I’ )|MS)

56\1/

= 2 P | ren (s, D (el )s) — £
<€n

56\1/
< 2 Vs i) - (vea™ (ps, DL, (1, ) i) )

56@)
= Z Vg, . .s( ( reaﬂz ps,ms)-Dén(ms,ﬂI,v)>

mseMS
N(Sew)
= Z rea”™ (ps, ms) Z VE, .-5(7) - Dt (ms, 7|7, v)
mseMS =0
= Z rea” ! (ps, ms) - ufr?’v(ms) = rea” ! (ps, uﬂ+£5v|M5)
mseMS

< reaZl’ (ps, Ut+M\MS) +én

l:-gv(ps) +é€n

And therefore:
58\1/)
U (p Z UE, (i) - vealll (ps, DL (m]7,v)|as) — en (4.57)
Analogous results hold for uf:r]iv_) o¢(Ps). Therefore
N(dew)
é, é,
U ety () — '™ (p Z UE,,.o(i) - BEE" (ps,a) +2 - en

We can now rewrite the bound on value diff®*(ps, a, (¢, + 6]) as follows:

5&‘\1/)
diffP* (ps, a, (¢, t + 6]) Z Vg ..o BOpt (ps, o) + C

Notice that for § € (tp —t,tg41 —t] : Ny < N(0,e9) < Ng11. Therefore

J i

. —Emax-6 (E ) 5) b,

AP o (4 0) < oy | Qe B n ) 4 O
i=0

(4.58)
0
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Notice that both BOpg z(ps «) and C are constants in terms of §. However, the
right-hand side of the bound obtained above still depends on specific §, which means
it is not possible to compute it efficiently for all § € (¢ — ¢, txr1 — t].

In order to solve this problem we search for supremum of the right-hand side
over all § € () —t,tp41 — t]. To achieve this we find extremum of each y;(d) =
Bffg’z(ps, o) -e Bmaxd(B . - §)7/il, i = 0..Ny,1, separately as functions of 6. Simple
derivative analysis shows that extremum of these functions is achieved at § = i/Epax.
If Algorithm 1 is used to obtain intervals (¢, %x+1], then due to Lemma 4.3.10 for
k> 1: Npyp — N < 1. Additionally, truncation with (|0x—1 - Emax] + 1)/Emax
(step 4) ensures that for all i = 0..Ng4q extremum of y;(0) on (tx — ¢, 11 — t] is
attained at either §; = tx —t or d3 = tx+1 — t. This allows us to use only §; and
d2 to over-approximate value diffoP(ps, o, (¢, ¢ + d]) for all 6 € (ty —t,tx1 —t]. We
thus obtain the following over-approximation:

— max dlff (ps a, (t,t +90],7) ifk=0
diffj:g(ps, a, (t,t+4]) == 0<J<N1 *
dlff f(ps a, (t,t+ 6], N) +u(Ng +1) if k>0
where N,,, = N(tp,,ev),
T OPt = 'Emax’6 ’7»1‘ opt,i
dlff(::g (ps,a, (t,t + (5],771) — ZefEmax-J(ps,a,z)( .(pS « Z)) . Bﬂ—it’ (pS,O[) +C,

, 7!
=0

u(m) = Vg 5(ps,am)(m) - B;pg’m(ps,a) iff B;pg’m(ps,a) > 0 and is 0 otherwise,
and
te—t if B;pg’i(ps,a) >0 and i/Epay < tp — ¢
d(ps,a, i) = or B;f)g’i(ps, a) <0and i/Epax >t — t
tyr1 —t otherwise

Lemma 4.3.13. Let (tg,tx+1] is an interval obtained by Algorithm 1 for
en =¢ew,0p € (0,1/Epax|. Then Vo € (ty — t,tir1 — t],ps € PS,a € Act(ps):

diffSP (ps, a, (1, + 8]) < difEo g (ps, v, (£, + 0]) (4.59)

Proof. Let ¢ € (tx, —t,tg+1 — t]. Consider

.9)? .
Ze Eumax-d ma)'( ) ngg’l(ps,a) +C (4.60)
Z b
and function w(r,i) = %%TT) for 7 € [0,00). Its derivative
dw(r,i) _ | e iti=0
dr | P - B = Bt (- Buwcr)
Therefore
dw(r, 1)

=0iff (r=0andi>2) or (1 =i/Epax and i > 1)
-
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Consider 7 > 1:

d . E Xi i—1
wg"‘) - ;“E‘“‘m; (i — Emax - 7) < 0iff (i — Emna - 7) < 0 iff 7 > 7 /Eunax

And analogously dw(T DS 0iffr<i | /Emax. Therefore the point 7 = i/E .y is the

point of maximum of w(T,1).
For 7 =0,i > 2: w(0,i) =0, and Vo > 0 : w(z,i) > 0. Thus 7 = 0 is not a
point of maximum of w(7,7) on [0, 00).

And lastly for i = 0 the function dwé;’o) is negative and therefore w(r,0) is
decreasing. Hence its maximum is achieved at 7 = 0 = 0/Epax.

We can therefore conclude that Vi € Z>¢ : i/Emax is the only maximum of w(7, 1)
on [0,00). Consider the i*" summand of (4.60):

_If Bopt,i . . . (Bmax-T)* B::f)g’i(Psza)

g (ps, ) = 0 and i/Emax < g —t, then the function g a

is decreasing on (ty — t,tx+1 — t] and therefore achieves its maximum at
0(ps,a,i) =ty —t.

. - i Bopt,i ,

— If Bff;’z(ps,a) > 0 and i/Epax > ¢, — t then function (EEij;T) .2 Z-!(ps ®)
is increasing in (tx — t,i/Empax]. According to Lemma 4.3.9, 35 < k : (t —
titgrr — t] € (§/BEmax, (j + 1)/Emax]. Therefore i/Epax > tr41 —t and the

function BO]‘Ot ‘(ps,a) = 0 and i/Epax > tx — t then the function the function

opt 1
(Bmax-7)!  Brg (psa) . . . . . .
Fr T is increasing on (ty — t,tp41 — t]. Thus its maximum is

attained at 0(ps, a, i) = tgy1 — t.

; Ty BY Pt @
— If Bffg’l(ps, a) < 0and i/Epax <t —t, then the function (fEmrj;‘xTT) Z,(ps )

is increasing on (tx — t,tx+1 — t] and therefore achieves its maximum at
0(ps,a,i) = tprq — t.

— If B;pg’i(ps, a) < 0 and i/Epax > tx — t then, analogously to the second case,

. Bopt,i
the function (EE“:;‘XTT) Z.,(ps 2) is decreasing on (tx — t,7/Emnax|, i/Emax =

tp+1 — t and therefore the maximum is attained at 0(ps, o, i) =t — t.

We have thus shown that for 0 < ¢ < j,0 € (tp — t,tg41 — t] @ VE,..5(7) -
Bopgt Z(ps Oé) < ‘IjEmax -0(ps,oui) (Z) ’ Bopgtz(ps Oé)

If £k = 0, then Ny = 0 and the proof follows from (4.58). Let k£ > 0. Then
according to Lemma 4.3.10: N < N(d,ey) < Ni + 1. Therefore the maximum
in (4.58) ranges over { Ny, Ny + 1}. If Bﬁf’;’N’“H(ps, «) > 0 then the maximum is
achieved at N + 1 (u(Ny + 1) > 0) and otherwise at Ny (u(Ng + 1) = 0). This
finishes the proof. O

The lemma above shows that in order to check whether there may exist a switch-

ing point within (tx,tx+1], one can compute the value d1ff g(ps a, (t,t + 0]) for all
probabilistic states and all actions, which only depend on the boundary values #
and fj, 1, and not on the § itself. If this value is below 0, then there is no switching
point, otherwise there may exist one.
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Lemma 4.3.13 brings another interesting observation: for each interval (t, tg+1]
there exists a subset of states, such that if the optimal strategy remains stationary
for all of these states within (¢, tx+1], then it remains stationary for all states within
(tg,tg+1]. Thus reasoning on a subset of states provides sufficient information for
all the states of the Markov automaton. This is the topic of the discussion in the
following section.

Finding Maximal Transitions. In the following we call a pair (s,a) € PSx Act

a transition. For transitions (s, ), (s',a/) € PS x Act we write (s,a) =< (s',a) iff
Vi=0..k: BOpt ‘(s,a) < BOpt ‘(s',a/). We say that a transition (s, «) is mazimal if
there exists no other tran81t1on (s', ') that satisfies the following: (s, ) =i (¢, )

and 30 = 0.k : BOpt “(s,a) < BOpt l(s o). The set of all maximal transitions w.r.t.
< is denoted Wlth Tmax (k).

We prove that if inequality (4.59) holds for all transitions from Tax (N (tg11 —
t,ew)), then it holds for all transitions of the Markov automaton:

Lemma 4.3.14. V§ € (ty — t,tgr1 — t],ps € PS,a € Act(ps) : I(ps’,d’) €
TmaX(N(tk—i—l = {bg 5\11)):

diffP! (ps, v, (t, ¢ + 8]) < diffy g (ps', o, (£, + 0]) (4.61)

Proof. We prove that for each ps € PS,a € Act(ps) there exists a maximal transi-
tion (ps’, a’), such that Vi = 0..N(ty11 — t,e9):

\I}Emaxﬂ(ps’,a’,i) (Z) . B:—?gﬂ(ps,v al) Z \IlEmaxﬁ(ps,a,i) (Z) : B;%t’z(psa Oé)

This implies the statement of the lemma.

If (ps,a) is maximal, then the statement holds for (ps’,a’) = (ps,a). Con-
sider (ps,a) € Tmax(N(tgs1 — t,ey)). Then there exists a transition (ps’,a’) €
Tmax(N (tg1 — t,ew)) such that (ps,a) <nw,,,—tey) (ps';a’) and by definition of
SN(tpsa—teg): Vi = 0.N(tpi1 — tew) : BOP;z(ps a) < BOpth(ps o). If for all
i € 0.N(tgp41 — t,ew) : Bfrpgz(ps «) and BOp“(ps ') are either both > 0 or < 0,

then d(ps, i) = d(ps’, o/, 1) and therefore

. t,' s t7'
\I/Emaxﬂ(ps,a,i) (Z) : Bii Z(psa Oé) < \IlEmaxﬁ(ps,a,i) (Z) ’ Bgf)g 1(p8/7 O/)

. t,i
= \IIEmawa(ps’,o/,i) (@) - B;:I,)g z(ps/’ 0/)

If for some i € 0..N(t+1 —t, ey) the signs of BOpt “(ps, ) and B:;pg’i(ps', a') are
different, the only possibility is that B;{Dﬁt “ps,a) < 0 and BSrI,Jgt “(ps’,a’) > 0. Then

Vg, o(psai) (1) - Boe ' (08,0) = Vg, s(ps.a) (i) - |Bar ' (ps, @)

<O Vg, sps o) (i) - Bon' (ps', )
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Thus only transitions from Tmax(N(tx+1 — t,€w)) have to be checked in order
to establish existence of switching points. In the worst case the set Tyax (N (tg+1 —
t,ey)) can be almost as large as PS x Act. The complexity of the computation of
Tmax(N(trr1 — t,ew)) is in O(|PS x Act|? - N(tgy1 — t,ew)).

Switching Points of e-optimal Strategy So far our approach to detect switch-

ing points was based on testing dlff E(ps a, (t,t 4+ 9]) against 0. There are a few
issues related to this. First of all, when performing computations with floating
points, the results may be imprecise: Values that are 0 in theory might be rep-
resented by non-zero float-point numbers. Thus it may look like the value of

d1ff £ (ps a, (t,t +4]) is above 0, while in reality it is below 0 but the final result is
affected by floating point errors.

Secondly, it may happen that the optimal strategy switches very often on a time
interval, while the effect of these frequent switches is negligible. The difference may
be so small that an e-optimal strategy actually stays stationary on this interval.

Testing dlff S(ps a, (t,t + 0]) against 0 does not take this into account.

And lastly, we have not discuss yet what to do in case our sufficient conditions
fail already for intervals of length smaller than d;. Our approach so far forbids to
perform steps smaller then §;,, however there may exist switching points within such
intervals.

To counteract these issues we introduce two methods to estlmate error intro-
duced by a potentially sub-optimal policy, i. e. policy for which dlff g(ps a, (t,t+4])
is above 0.

Let M be PS-acyclic, £ = (v, £rea, n) satisfies (4.26), ¢t € [0,b), (tx, tg+1] is an
interval outputted by ComputelIntervals for b,t,e, = eg,0, € (0,1/Epax]. Let
d € (tp — ttger — t], A C PSxAct, c2 = (Bmax - 0)2/2. If A # () we define
Emax = MAXr—(ps.a)eA10, dlff g(ps a, (t,t 4+ 0])}, ¢1 = dmax - €max, and if ¢ > 0,

then n = { E—“ We define

errk (£, + 8], A) := {0 ife, =0 (4.62)

c1-n+ca/n  otherwise
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Lemma 4.3.15. Let M be a PS-acyclic MA, A = PS x Act or
A = Thnax(N(tkr1 — tiew)), & = (ew,Ereas€n) Satisfies (4.26), e, <
erea) (N(0,69) + 1), and Assumption 4.3.1 is satisfied.

Let 7w € lpe, such that w is stationary on (t,t +0]. Let v : S — [0, 1] be such
that Vs € S : v(s) Sopt valz(s,t,g9) and

v(8) <opt Valopt(s,t,9) <opt v(s) + (—1)1{inf}(°pt) € (4.63)

Then 7 is at least (¢ + err}r’g((t, t + 0], A))-optimal for valypi(s,t + 0,g) and

Vs eS:
ujrzé,v(s) < valgup (s, t +9,9) < uj:gé,v(s) dbe e err}r’g((t, t+ 0], A) + ey + €rea
“;J,rg&v(s) + ev + Ereq 2 Valin(s,t +0,9) > u:g’v(s) —&— err,lr,g((t, t+4],A)

(4.64)

Proof. First of all, it holds that
U(S) <opt Valﬂ(sa t, g) <opt Valopt(sa t, g) <opt U(S) + (_1)1{inf}(0pt) - €
Let € = £1 + €9, where e1,£9 € [0,1] and

valy(s,t,9) — v(s) Sopt (—1)1m0 P g (4.65)
Valopt(sa t, g) - Valw(57 t, g) #Opt (_1>]1{i"f} (opt) . €2 (466)
Due to Lemma 4.3.2, Vt' € (¢,t + d],s € S:
opt = sup : ui:g(s) < valg(s,t',g) < ui:g(s) + €1 + Erea + €W
t' v

opt = inf : uig(s) + Erea + v = valy(s, ¥/, g) > (O (s) —e1

Consider the case of ¢; = 0. This is possible if dpax = 0 or emax = 0. The
former can only happen if PS = (). In this case any strategy is optimal, i.e.:

Vr' € lpg, t' € (t,t +6],5 € S :val(s,t',g) = valopt (s, t', g)

Thus (4.64) follows from Lemma 4.3.2.
If enax = 0, then

—~ opt
Vps € PS, a0 € Act(ps) : diﬁ?’)& (ps,a, (t,t+6]) <0
Due to Lemma 4.3.13 this implies that Vps € PS,« € Act:
—~ opt
ATy (ps, v, (1,1 + 0]) < difl ¢ (ps, v, (£, +6]) <0
Thus the sufficient condition 4.3.8 holds and therefore 7 is optimal on (¢,¢+ 9], i.e.:
V' € (t,t+8],s € S :valg(s,t',g) = valopi (s, t', g)
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We conclude that in this case (4.64) holds due to 4.3.2.
Consider now the case ¢; > 0. At first we will show that 7 is (g2 + errl (T +
d], A))-optimal on (t,t + 4], i.e. that Vs € S,t' € (t,t + d):

0 '\<opt Valopt(sa tla g) - Valw(37 tla g) '\<0pt (_1)1{inf}(0pt) . (52 -+ eI'I'71T7§((t7 t+ 5]7 A))
(4.67)
The leftmost inequality follows directly from the optimality of valop(s,t’,g). In
order to prove the rightmost inequality, we will first introduce a new x@/riable. Let
n € Zso, 05 = (' —t)/n. Let 7, = t +i- g for i = 0..n. Consider valyp (s, z, g)
defined as follows:

valopt (8, ¢, 9) ifex=m

e E(s) du ~\;;10pt(s,n_1,g)+ ifx=m,1>0,s€ MS
g (.9) = 4 (L¢P 32 Sl (4 7i.)

rea®® (s, valopy (74, 9) | u1s) ifz=7;,i>0,5s€PS

valopt (8, i, 9) ifee(ro1,m),n=i>0

We will prove the rightmost inequality of (4.67) by splitting the value into two:

Valopt(satlag) - Valﬂ(s,t',g)
= Valopt(svtlug) - {fzﬂopt(s)t/?g) + {fé‘/lopt(‘%tlmg) - Valﬂ(svt/ag)

Lemma A.6 proves that Vs € S,¢ = 0..n:

(Emax : 5st)2

0< Valopt(sv Ti, g) - {;E;/lopt(sv Tiag) <t 9 (468)
We will show by induction that Vs € S,¢ = 0..n:
\;a/lsup(s, Tiyg) — valr (s, 7, 9) < €2+ 1 - dmax * Emax (4.69)
-y . (Emax : 652&)2
Valinf(sa Ty, g) - Valw(sv T, g) Zz—\|ea+1- dmax * Emax T f (470>

Fori=0,s€ S:
\;glopt(saTOag) - Valﬂ—(S,To,g) = Valopt(sa TO:Q) - Valw(sa’m:g)
(4.66)
S (~D 90,

Consider 0 < i < nand ms € MS. According to Lemma 4.3.4, the value val;(ms, 7;, g)
can be bounded as follows:

(Emax . 5st)2
Y(ms, (5st) < Valﬂ(mS)Tivg) < Y(msv 5$t) + fv
where

Y (ms, 8g) := e E) 0 val (ms, 71, g)

. R[ms, s']
T(1-e E(ms)~65t) Z it St Al Valﬂ(s/, Ti_1,g)
s'eS E(ms)
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Thus

\ff;;lsup(ms, Ti,g) — valr(ms, 7;,9) < e2+ (i — 1) - dmax * Emax (4.71)
' . . (Emax ' 6315)2
valine(ms, 7, 9) — valy(ms, 7;,9) =2 — 2+ (1 — 1) - dax * Emax + 7 — 5

(4.72)

Consider a probabilistic state ps € PS. Let

, —
m; = arg opt rea” (ps,valopt(7i; )| ms)
' €llgear

Then

Valopt (pS, Ti, g) - Va'lﬂ'(psa Tis g)

= Z (rea’” (ps, ms) -xffglopt(ms, Ti,g) —rea” (ps,ms) - Valw(ms,n,g))
msecMS

= Z val,(ms,7;, g) - (rea™ (ps, ms) — rea”™ (ps, ms))
mseMS

<opt(—1)" {inf} P pax-€max ( Lemma A.7)

+ Z rea” (ps, ms) - (\;;lopt(ms,n,g) - Valﬁ(ms,n,g)>
mseMS

bounded by (4.71-4.72)

For opt = sup:

Valsup(p57 Ti,g) - Valw(ps, Tis g) < dmax - €max + €2 + (Z - 1) - dmax * Emax
€2+ X dmax * €max

For opt = inf:

Valinf(psu Tis g) - Valﬂ'(psa Tis g)

. . E x'(S 2
>_<52+dmax'5max+(l_1)'dmax'5max+l'(maQSt)>

Emax'(ss 2
= - (52 +i- <dmax'5max+ (2t)>)

This concludes the proof of (4.69-4.70). Consider 7, =t',s € S:
(4.68) (Bpax - (¢ —1))? - (Emax - 6)?

Valsup(sa t/7g) - Valsup(sa t/7g) < 2.1 X 2.1
N (4.69)
valsup(s, ', g) — vale(s,t',9) < €2+ 1+ dmax * Emax
/ N o aes)
Va'linf(s7 t 79) - Valinf(87 t ) g) 2 0

val (4.70) Emax' s
Valinf(s’ tl’-g) - Valﬂ(sv tlu g) 2 N <52 +n- <dmax * Emax + (25t)>)

100



4.3. A New Solution for Time-Bounded Reachability

By summing up the inequalities above we can prove (4.67) for an arbitrary n. In
order to obtain the best error bound it is better to choose such n that minimises
the expression. Derivative analysis w.r.t. n shows that the minimum is attained

at m = Z—f For this reason we choose n = [1 /i—f-‘
We have just shown that 7 is (g9 —|—err71r’§((t, t+9], A))-optimal on (¢, ¢+ 9]. Thus
for all ¢’ € (t,t +d],s € S:

o Lem. 4.3.2 ,
al2(5) < vali(s, ¢ g)

(4.67)

< valgup(s, ', g)
(4.67)

< valg(s,t',g) + &2 —|—err7r5((t t+4],A)
Lem. 4.3.2

< () Fea et (£t +0],A) + 14w+ Erea

- uﬂ—g( ) te+ err}r,f((tvt + 5])‘4) + €V + €rea
And analogously for infinum:

Lem. 4.3.2

ﬂ{( ) + €V + Erea = Valﬂ(satlv.g)
(4.67)
> valine(s, ', g)
(4.67)
> valg(s,t',g) — g2 — errk et +9],4)
Lem. 4.3.2

> uli(s) — o1 —ea — erry (1, + 6], A)
= ult(s) — e — exrd o((t,t + 3], A)

)

This concludes the proof.
O

The error bound obtained above is likely over-pessimistic. As long as switches
of an e-optimal strategy bring significant improvement for the reachability value
even a rough estimate like this suffices. However if switching from one station-
ary strategy to another changes slightly the reachability probability, Lemma 4.3.15
may fail to detect that e-optimal strategy may remain stationary over an interval.
Our experimental evaluation shows that among the published case studies there are
many models and properties that have this feature. In the following we will present
another test on the presence of switching points of an e-optimal strategy that per-
forms well in this case. It is originally developed in [BS11] for late CTMDPs and
implemented in IMCA toolset [GHKN12]. It was later partially extended to Markov
automata in [Grol§].

Let h be a total goal function, k € Z>p,s € S. We define

h(s) if se MS; k=0
D, h) =4 > 522D DN )+ (1 - 29 D (s,h) if s € MS, k>0

s'esS

rea‘)pt(s,ﬁ (h)|ms) if s € PS
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If the equations above use an approximation rea®"(-,-) instead of rea®Pt(.,.), for
some ¢ € [0, 1), then we denote thus obtained values with D’ . (s,h).

Let € € (0,1),7 € Ilpe,I € Z(w), t € I,6§ =t —infl, s € S, £ = (e, Erea,En)
satisfies (4.26) and v : S — [0, 1]. We define

v if t =infl
_twv N(éva‘l’) —
Ugpr () =9 > Ug,,.s(i) D, (s,v) elseif se MS
i=0
reagft(s,ﬂo’;’t E|MS) else if s € PS
And
N(69€‘Il)

errfré(l, ) = Z g, . s(i)- Dépt,f + (_1)]1{11,f}(opt) 2.e,

Doptg = ogg (DZE (s,v) — Dén(s,ﬂ'h, v))

Lemma 4.3.16. Let M be an MA, © € llpg, such that 7 is stationary on
I € Z(m) and (t,t + 6] C 1,0 > 0, & = (ew,Ereas €n) Satisfies (4.26) and
En < 5rea/ (N((5, 5\11) + 1)'

Let v: S — [0,1] be such that Vs € S : v(s) <opt valz(s,t,g) and

() Sopt Valopt (5, 9) Sopt v(s) 4 (—1) (P ¢

Then 7 is at least (¢ + |err72r7§(l, 0)| + ew + €rea)-optimal for valopi(s,t + 9, g)
and Vs € S:

tzsv(s) Valsup(s t+4,9) < HMJ( )+e+ err (I 0) +ev + Erea

t+6,v

(4.73)
Uy ¢ () + ew + Ereq = valine(s,t +9,9) > t+£5v( ) B

€+ errmf(l, 0)
Proof. First of all, it holds that
() Zopt Valx (5,1, 9) Sopt Valops (s, ) Sopt v(s) 4 (—1)Hmn (OPY . ¢
Due to Lemma 4.3.2, Vt' € (¢,t + d],s € S:
opt = sup : uig(s) < valg(s,t',g) <u 7r,5( S)+ &+ Erea +€w
opt = inf: ui:ﬁ( ) + Erea + v = valg (s, t',g) = ui,’g(s) —€

Uniformisation of a Markov automaton is the same as uniformisation of CTMCs
[Jenb53]: for each Markovian state ms with exit rate strictly below Epax a new self-
loop transition is added with rate Epax — F(ms). We will denote the uniformised
version of M with M,. Notice that uniformising a Markov automaton does not
affect the value valopt(z, g), i e. Valé\gt(x, g) = valé\gf (z,g). Therefore for s € S the
following holds:

Valé\gt(s,t +0,9)
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= Valé\;# (s,t+0,9)

Lemm:a 4.1.5 opt Z PTWM: |:tt U:t—&-éapS,} . g(s’)

!
7/ €l s'edom(g)

= ,opt Z Prﬁfﬁ’s‘ {tt U:‘Sapsu} Z Prﬁfl_”ﬁ;’s,, [tt U apy] - ()
/€l s"eMS s'edom(g)
= opt Z Prﬁ/l,,“; {tt U:‘sapsn} lM“ (s",t,9)

! €1y s"eMS

The event {p € Paths® | p = tt U %ap,,} can be partitioned according to the
number of Markovian transitions performed before tt U=% ap is satisfied. Let #s;
be the set of infinite paths that perform ¢ Markovian transitions until time §. Then

[e.e]
{p € Paths® | p =ttt U%apy} = L—!-J{p € Paths” | p =ttt Uapy} N #s4
=0

o
= L—ij{p € Paths® | p = tt U™ apy} N #s4,
=0

where {p € Paths” | p = tt U™ ap,,} is the event of reaching s” by performing i
Markovian transitions. Thus

Valé\gt(s,x,g) = opt Z Z\I,Emax PrM“ [ttU apsn] -Vf:LlT/r\ftj‘(S (s",t,9)
el g1 e Mg i=0

o0
<opt Z‘I’Emax-ci(i opt Z Prie [tt U™ apsn] valM’ﬁ;( " t,9)
= ™ gre s

(4.74)

Next we will show by induction that for h : MS — [0,1], Vs € S,i € Z>:

(s h) = opt Z Pr [tt U™ apsu] - h(s")
™l gre s

For i =0,ms € MS:

ﬁo(ms,h) = h(ms) = opt h(ms) = opt Z PrﬂM;fns [tt Uzoaps//] ~h(s")
WIGHN 7/ €llpc s"eMS

For ps € PS,i = 0:

D' (ps, h) = rea®(ps, D' ()| us)

= opt Z rea™ (ps, ms) - D' (ms, h)
el mseMS

= opt Z rea™ (ps, ms) opt Z Pr7r s [tt U= ap,n] - h(s")
'€l mseMS el s"eMS

= opt Z Pr7r ps [tt U™ apgn] - h(s")
' elly, s"EMS
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For ps € PS,i > 0 the proof is identical. Consider ms € MS,i > O:

—i Rims,s'| —i- E —i
D(ms’h):ZgL‘S‘S]_D Yo h) 4+ (1 — E(mS))'D Yms, h)
s GS max max
& opt Z Prit o[£t U apy] - h(s)
el ges

Therefore we can rewrite (4.74) as follows:

00 .
> Ug,.s(0) - D'(s,valli(t, g) if s € MS
ValQp/)lt(Sa t+ 57 g) ﬁopt =0 opt

rea® (vall v (t + 0, g) | us) if s € PS

We will denote the right-hand side of the inequality above with valypt (s, t+9, g). The

value u;:f g (s) approximates valopt(s,t +d, g) on interval (¢,t + 4] just like u J?v(s)

approximates val,(t + 0, g). Therefore the following holds:

— 0,
valsup (s, + 0, 9) < valsup(s,t+d,9) < ij g( S)+ e+ ey + Erea
Valinf(s’ t+ 57 g) 2 @inf(sv t+ 5)9) 2 77:;;65”( ) — €

And

ut+5,v( )

. valg(s,t 4+ 0,9) < valgup(s,t + 9, 9)
Valgup (s, +6,9) STLE(s) + 6+ €y + Eren
t40,v

<
< ) <

Upe (8) +Ew + €rea 2 Valr(s,t +6,9) 2 valine(s,t + 6, 9)
> valing(s, t+08,9) > " (s) —

—t+0,v

Next we will bound the difference u o

(ms) —u, ¢ (ms) from above for opt = sup

opt,&
and from below for opt = inf. We will show that
Vs € 8 Lt (s) — ultdV(s) Sopt err? (I,6) (4.75)

Consider ms € MS:

t+9d,v
opt,§

t+d6,v

u ) (ms) — u7r e (ms)

N(Sew
Z Vg . s(i (ﬁ (ms,v)—Dén(ms,ﬂ'h,v))

<opt Z VE a5 (1) - Dépt,{ Sopt err (I )

Consider ps € PS. From the proof of Lemma 4.3.12 (see (4.56, 4.57)) we obtain
the following:

N(dew)
. ; 4.
Z UE,-s (i) - DL, (ps, 7|1, 0) — en <y (ps)
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N((;,E\p
\II max 'D’Lan(pS’TdI?U) +51’1
=0
—t+4,
For g " g(ps)
N(5 E\p .
Z Ug,,.s(i) - DL, (ps, )
N(é E\p)

Z Vg, .. 5(i) - reag p (ps, D (v)|ms)

N(,ew) )
= Z Ug, . (1) - reaoPt(ps,ﬁln(vﬂMs)—\a;
<éen
N(d,ew) )
ot D Uheai) - (100 (95, DL, (0) 115) ) — Tgaup) (0Dt) - 2
i=0
N(d,ew)

Z Ug, .. .s(i) opt Z rea”™ (ps, ms) - D;n (ms,v) — Lisupy(OPt) - €n
7/ E€llgpa ms€MS

N(d,ew) ]
Fopt  ODPt Z rea” ps ms) Z Ug, . .s(2 Din (ms,v) = Lisupy(ODt) - €n
7 Ellgta mseMS
’ _t+6,
= lggt Z rea™ (ps, ms) -uz;’g(ms) — Lisupy(opt) - €0
i stat msEMS

= rea®®* (ps,u uopt ¢ ¢ |ns) — Lisupy (ODt) - €0
Fopt Ty () — L{sup} (0Dt) - €n + Lingy (0Dt) - 1
And therefore
N(dew) ,
ﬂétﬁ ¢ (ps) Z UE,,..s(i) - D_, (ps,v) + €n

N(5 6\1/)
Hfl—l"}fsfv Z qumax D (ps U) 811

We can now bound the difference as follows:

_t+0,v t+0,v

Uopte (PS) = Uz e (PS)
N(,ew)
<opt Z \I/Emax i ( (pS U‘MS) Dén (psj 71"[’ 1})) 4 (_1)]1{inf}(0pt) 9.e,
5 Eq/)
<opt Z Ug s Dlpt£ + (— 1)]1{mf}(0pt) 2.,
= errﬂ,ﬁ (Ia 6)
This concludes the proof. .
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Algorithm 2 SwitchStep
Input: MA M = (S, Act,--+,R), goal function g, time-bound b € R, precision
e>0

Output: error estimate € € (0,1], 7 € [0,1]'%]] s.t. ||T — valop(D, 9)||oo < €, and
an ¢-optimal scheduler Topt

Parameters: 67 € (0,1/Epay], D7, DP™ € Qso, KP'™ = 0..|S|,e?™ € [0,1),
ifo=0:e""€(0,¢, else ™ € [0,¢)

i

Default Values: /™ = 0,6”™ = min{107'2,1/Epax}, D’ = 102, DP™ =

10720, KPrm = 10,eP™ = 0
1: Initialise ¢, €rea, €w as described in Section 4.3.5, Variable Initialisation.

2: en = €rea/ (N(b,eq) + 1)

3: if (Assumption 4.3.1 is satisfied) then i, = max{0?"™,J} else dypin, = 6P™

4: t=0, el =" &= (cw,Erenr En)

5 00, eP™-approximation of rea®"*(g) and respective e/""-optimal scheduler

6: Topt = 7T|[070]

7: while ¢t < b do

8: T, Teyen (V) = FindStrat(v!| ) > see Section 4.3.2

9: t+ 6,6l = FindStep((t, b], Tops 04 " 7lt.p) > Algorithm 3

10: if (Assump,t\i/on 4.3.1 is satisfied and 7" < § and ¢ < dpin) then

11: 00 = valZee (6, ') > see (4.39)
5\2

12: if (opt = inf) then v*+0 =o'+ Lo + M

13: 7T0pt = 7T0pt [O,t] : %Erca (’Ut)|(t,t+(5}

14: else .

15: pttd = uff;’” > see (4.27)

16: if (opt = inf) then v =o' L e, + ey

17: Topt = 7Topt’[O,t] T T (t,t4-6)

18: t=t+4¢
19: return sgcc, vb, Topt

4.3.5 Algorithm

Based on all the results presented in the previous sections we developed Algorithm 2
that approximates solution to Problem 2 for a Markov automaton M, goal function
g, time-bound b € R3g. In the following we will also refer to this algorithm with
SwitchStep. The algorithm has the following parameters: e/ denotes the upper
bound on the error introduced by approximation of the reachability value for time
point 0, 6P is the lower bound on the length of time step that can be performed at
each iteration, parameters D', DP™ KP™ ¢P™ were discussed in Section 4.3.2,

they affect the quality of the stationary strategy selected at the current iteration.

Notice that not all combinations of € and §P"™ are possible. For example, param-
eter 6P may be set so high, that there exists no e-optimal scheduler for valyp (b, g).
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Algorithm 3 FindStep
Input: interval I = (a1, as], m € Ipc,
Output: time point a € (a1, ag] and upper bound on accumulated error € > 0

—_

{(ti,ti+1] | © = 0..n — 1} = ComputeIntervals(ai,az,en = €y, 0p = Omin)
k=0
set boolean function f : R>g — {0,1} as follows:
if (Assumption 4.3.1 is satisfied and 67" < ) then
f(t)=((t — a1 = dmin) and ((t — a1) mod Opin = 0))
else
f(t) = (t —ay = 5min)
do
set Tmax(N(tg+1 — t,ew)) or A= PSx Act
erry,  =e "+ (e—el™) tpy1/b
10: toswitch, e = CheckInterval((ai,ty41],erry, 7, A)
11: kE=k+1
12: while ((not toswitch) and k < n)

[N]

13: if (toswitch = true and as — a1 > dpin) then
14: compute the largest ¢’ € (tx_1,tx], s.t. f(t') = true and for erry = ¢
(e — ™) - /b the following holds:
CheckInterval((ay,t'],erry, m, A) =false, &’

Tm
prm 4+

15: if (such a value t’ exists) then

16: return t/, ¢’

17: else

18: t = a1 + Omin

19: b,e’ = CheckInterval((ay,t'], erry, m, A)
20: return t/, ¢’

21: else

22: return ao, ¢

SwitchStep treats parameter 6?7 as a hard constraint and input value € as a soft
constraint. Namely, the algorithm only performs time steps of length at least 67",
even if this means that the total error accumulated throughout computations ex-
ceeds €. An estimate of the accumulated error is one of the output values of the
algorithm.

SwitchStep returns values €,7 € [0,1)/! and 7 € Ilpe, such that ¥ is an -
close approximation of valop (b, g) and 7 is an €-optimal scheduler. Given that
Assumption 4.3.1 is satisfied and §P™ < §, SwitchStep is guaranteed to output
€ <e.

We assume that all the procedures called from Algorithm 2 have access to the
input values M, b, g and €, parameters as well as variables defined within Algorithm
2, even if they are not listed explicitly as input values.

The algorithm iterates over intervals Z (Wopt) of an e-optimal strategy mope. At
each iteration it computes: (i) a scheduler 7 that is believed to be close to optimal on
the current interval (line 8) (via procedure FindStrat), (ii) length § of the interval,
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on which 7 introduces acceptable error, together with the estimate of this error (line
9) (procedure FindStep) and (iii) the reachability values for time ¢ + ¢ (lines 11,
15).

Procedure FindStepis presented in Algorithm 3. It takes as input an interval
(a1,a2] and a piecewise-constant strategy, that is stationary on interval (ai,as],
and outputs t € (aj,asz], such that either the error introduced by 7 for time ¢ is
within acceptable range, or the smallest allowed ¢, which is a1 + dmin. The pro-
cedure approximates switching points iteratively. It uses partition of (aj,a2] =
(to,t1], ..., (tn—1,t,] computed by procedure ComputeIntervals and at each itera-
tion k checks whether the error accumulated over interval [0, tx1] is small enough.
The latter is performed by procedure CheckInterval. When FindStep finds the
value t;41 that induces larger than acceptable error, it refines (¢, tx+1] until it finds
the largest still acceptable subinterval (tx,t'] C (¢x,tg41], or it becomes clear that
all such intervals are shorter than the lower bound on the interval length, speci-
fied by dmin. Procedure FindStep also computes the set of transitions that will be
used by CheckInterval in line 8. The algorithm is correct irrespective of whether
Tmax(N (tx+1 — t,ew)) or PS x Act is used. For efficiency reasons in our implemen-
tation we only compute Tmax(N (tg+1 —t,ew)) before the call to CheckInterval at
line 14, and use the set A = PS x Act within the while-loop.

Procedure CheckInterval((aj,as], err,m, A) tests whether the error accumulated
within interval [0, ag] is below the allowed threshold err. It achieves this by first
computing

{err}r ¢(4, (a1,a2]) if Assumption 4.3.1 is satisfied and M is PS — acyclic
e = ’

1 otherwise
eg = \errig((al,ag],ag —ay)|

(Emax - (a2 — a1))?/2 — ey if Assumption 4.3.1 is satisfied,
em = 0P <6 and ag —ag <9

min{e, es} otherwise

And then checking whether €210 = %1 4 o . + eg + e, < err. If yes, it outputs

acc acc

false (no switching point) and %+° otherwise it outputs true (there may be a

switching point) and £2.°. Here values err! ¢(4; (a1, a2]) and err> ¢((a1, a2],a2—a1)

are computed based on v®!(s).

Variable Initialisation. Here we will discuss how to initialise variables eyea, v
and 0 depending on the values of parameters and inputs of SwitchStep.

If b = 0 then variables €yea, €y and d have no effect on the output of SwitchStep
and can therefore be initialised to any value.
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If b > 0 then choose the values that satisfy the following requirements:

=0 or
e < < (6 517 )2 . (1 M) if z’;“me [6 -2 (Emax ’ b)27 6) N [07 1]
D =

0< 2-(Brmax )2 1B )7
(e—el™)? —2.¢ - (Epax - b)?
{max{fmxp%),b Emax}] if &/ = 0
N =
N', s.t. N' € He_efl/_@w , {e—sf’lﬁ@” and b/ N’ < 1/Epax  otherwise
&' =b/N
e—el™m
e” satisfies: 0 < &” < Tl —¢

(4.76)

If Assumption 4.3.1 is satisfied and 7™ < &', set €rea = €', 60 = €”,8 = §'. Other-
wise set e € [0,1),ew € (0,1) to such values that:

Erea + v < (€ — ™) - min{6?"™, b} /b (4.77)

In our experimental results we observed that better results were achieved when
€rea = 0. This is likely due to the case that all known published case studies are
PS-acyclic and thus exact computation of hop-unbounded reachability probability
is quite efficient - linear in the size of the Markov automaton. And regarding
the value of ey, we used ey = min{1072°, (¢ — e"™)/N — £yea} for the case when
Assumption 4.3.1 is satisfied and 67" < §', otherwise we set ey = min{1072°, (e —
el™) . min{6?"™™, b} /b}. This is explained by the fact that N(7,ey) grows slow
with decrease of ey, on the other hand smaller values of ey leave more room for
error induced by following sub-optimal strategy as opposed to the optimal one (e, ),

which tends to be the major source of error.

Complexity. Let |S| = n be the amount of states, a = |Act| and m is the amount of
edges in M (see Section 4.1.1). Recall that C2by (n, m, a) and Creq(n, m, a), defined in
Section 4.2.2, denote the complexity of computing rea®!(g) and rea™ (g) respectively.

Performance of SwitchStep depends strongly on the number of iterations it
performs. The algorithm adapts the number of iterations to a specific instance of
the problem and its runtime benefits from this. The worst-case should not happen
on real-life case studies unless the strategy selected by FindStrat is far from being
optimal (for example if the parameters used for FindStrat are not good enough,
or if a different heuristic is used instead of FindStrat to guess a strategy). In the
worst case k = b/0min. If Assumption 4.3.1 is satisfied, then £ < N (defined above
in Section Variable Initialisation.) Otherwise dpni, equals the value of user-specified
parameter 67" and therefore k = b/6P™.

At each iteration the algorithm calls procedures FindStrat, FindStep and ap-
proximates the reachability values according to (4.27). The complexity of the latter
operation is in the worst case O(N (b,ey) - (Crea(n, m,a) +m))
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Procedure FindStrat performs at most n + 1 iterations. At each iteration, it
solves the hop-unbounded reachability problem on probabilistic states of the MA
(CoP¥(n,m,a)) and computes derivatives, which takes O(m + n) time for Marko-
vian states and Cyeq(n,m,a) time for probabilistic states. Thus the complexity of
FindStrat is in O((n + 1) - (Cobs(n, m, a) + m + n)).

The complexity of procedure FindStep is determined by complexities of proce-
dures CheckInterval and ComputeIntervals. Due to Lemma 4.3.11 the complex-
ity of the latter is in the worst case in O(N(b,eg) - b - log(h)/Emax)-

Complexity of procedure CheckInterval comes from the computation of values
err}r’g(A, (a1, az]) and |elrr72r,§((a17 as],az—ay)|. Computing err71T7£(A7 (a1, az]) requires
in the worst case O(|A] - N(b,ew) - (Crea(n,m,a) + m)), where A = PS x Act, or
is the set of maximal transitions. Computation of |erri,£((a1,a2},a2 —ay)| is in
O(N(b,ey)-n-(CEy(n,m,a)+m)). Thus the complexity of CheckInterval in the
worst case is in O(|A|- N(b,eg) - n - (Co%(n,m,a) +m)).

Due to Lemma 4.3.11, procedure FindStep checks in the worst case O(N (b, ey)-
b/Emax) intervals computed by procedure ComputeIntervals. At each iteration it
calls procedure CheckInterval and possibly computes maximal transitions (O(m?-
N(b,ey)). Afterwards it performs at most log(min{l/Eyax,b}) (due to Lemma
4.3.9) iterations and calls CheckInterval at each of them. Thus overall the com-
plexity of FindStep is determined by worst-case O(N(b,ey) - b/Enax) iterations
each of complexity of CheckInterval and one call to ComputeIntervals.

The general worst-case complexity of Algorithm 2 depends on many parameters
and we will instead discuss the most common scenario. If Assumption 4.3.1 is
satisfied, the MA is PS-acyclic, €ren = 0, 6?’ "™ =0, b > Epayx, then the overall worst-
case complexity is O(k - (b- Epax + |log(ey)|)? - (n?-a-m + béoig(b)) -b/Emax), where
k is the number of iterations of the main loop. -

Lemma 4.3.17. Let a1,az € R>p,a1 < az, Omin, &, v° are the variables com-
puted by Algorithm 2, €% is the respective variable that Algorithm 2 takes
when t = a; and m,Te,,, (v*) = FindStrat (v |yyg).

Let mopt € lpe be such a scheduler that Vs € S : v*(s) Sopt Valr,, (s, a1,9)
and

0™ (5) Sopt valopt(s, a1, 9) Sopt 0™ (s) + (=1)Hmn PV . el

Let w € {m, 7., (v*)} be the stationary scheduler selected by Algorithm 2 at
the current iteration and mgu, = Toptj0,a1] * Tl(ay,az]-
IfFindStep((a1, asl, Top) = 0 €Ut then ! a1+9

,EMTO . a0 optimal for valopt (a1+
d,9) and

pt (SE

v+ < valopi(s, a1 + 6, 9) Sopt V1T (s) 4 (—1)Lm (0PY) . gaio

Proof. Procedure FindStep outputs as error %9 the value computed by procedure

CheckInterval. By construction, the latter computes it as follows e%. 0 = %+
€rea T €U + €m-

Consider the case when Assumption 4.3.1 is satisfied, 6P < 4. In this case
dmin = 0 and the step size does not go below dyin, unless as — a1 < dpmin. We at first



4.3. A New Solution for Time-Bounded Reachability

consider the case when § < 0. Here CheckInterval sets e, = (Epax-6)%/2 —cy.
If opt = sup:

vt — valges (6, 0")

Lemma 4.3.5
< Valsup(saal +57 g)

Lemma 4.3.5 —

< valge(6,v™) + el + Erea + (Bmax - 6)%/2

_ e al ai1+90
- Valstrf; (6’ v ) + €acc

= v

And for opt = inf:

Ua1+6 = \;L/lsrca((s, Ual) + €rea + (Emax : 6)2/2

inf
Lemma 4.3.5
2 Valinf(57 ai + 5) g)
Lemma 4.3.5 —
> valrre (6, 0M) — efl,
— Ua1+6 _ 6(114—5

acc

The scheduler in this case is defined as 745, = Topt[0,a1] * Terea (V)| (ar,a144)- Due

to Lemma 4.3.6, gy, is e optimal for valyy(ar + 6, g).

In all other cases the procedure is the same. Therefore

a1+6,v%1
,Ua1+§ — uﬂ—i:;g
Lemmas 4.3.15, 4.3.16
< valsup (s, a1 + 4, 9)
Lemmas 4.3.15, 4.3.16

a1+0,0%1
< 1

ai
Toptié + €ace T Erea + €0 + €

= v gt

And for opt = inf:

ay
e +5 _ u™ +6,v

Topt o€ + €rea + €W
Lemmas 4.3.15, 4.3.16
> valine(s, a1 + 6, g)
Lemmas 4§.15, 4.3.16 a146,091 a
= uﬂ'opt’g T Sacc T Em
_ +0
=M — el — Erea —EU — €
— ,Ua1+5 _ Ea1+5

acc

The scheduler in this case is defined as 7oy, = Toptljo,ay] * (a1 a144)- Due to
Lemmas 4.3.15, 4.3.16, mgy, is g4 optimal for valyyt(ar + 4, g).

O]
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Theorem 4.3.18. Let M be a Markov automaton, g is a goal function,
beRsy and € € (0,1). Let €,7 € [0, 1]|S|,7r(,p»c be the output of Algorithm 2
for M, g,b,e. Then Vs € S:

( ) <Opt Valopt(sa b,g) <0pt 17(5) aF (*1)1{inf}(0pt) . 6, (478)

and Topy s € optzmal for valopt(b,g). If Assumption 4.3.1 is satisfied and
0P L 4, then € < €, otherwise € may be larger than e.

Proof. Consider the values t;,i € Zsg, that variable ¢ takes in Algorithm 2 at
iteration ¢. Here tg = 0 and for ¢ > 1 the value t; is computed by procedure
FindStep based on ¢;_;. Procedure FindStep iterates over intervals computed by
ComputeIntervals and outputs a value t;, such that either t; — ¢t;—1 = dpin > 0
(procedure FindStep, lines 18 - 20), or 0 < ¢; —t;—1 < dmin and t; = b. Thus variable
t in Algorithm 2 takes finitely many values 0 = tg,...,t, = b.

Let g9 = 5iprm and Vi = 1..n : ¢; is the error returned by FindStep at iteration .
The output value ¥ of Algorithm 2 equals the value that variable v* takes for x = b.
We will first prove that (4.78) holds and that mpy is €’-optimal for Valé\gt(b, g). We
achieve this by showing by induction that

Yk =0.1,5 € S : 0" (5) Sopt Valopt (5, L, 9) Sopt 0 (s) + (—1)Hma P, (4.79)

and 7Topt|[0,tk] is ex-optimal for valopt(tx, g). Notice that ¢ = &y,.
We start with g = 0. Here the strategy Wopt’[o,o] is computed in step 6 of
Algorithm 2 as an e/"™-optimal strategy for rea®®*(g) and thus

0%(5) Sopt 1€2%(g) Sopt °(5) + (—1) 11 PIELT™ = 19(s) 4 (1)L P
(4.80)
Thus the claim follows due to Lemma 4.1.4, (4.20).
For ty, k = 1..n, (4.79) follows from Lemma 4.3.17 and the induction hypothesis.
This concludes the proof of the first part. Condition (4.77) ensures that:

€k = €k—1 T €rea t+ 5\11 + em
e (e =) ti1/b+ (€ — &™) - min{6P", b} /b + ey,
< Eiprm + (E prm) tk/b +e,

If e, < (e — V™) - (ty, — tg—1 — min{6?"™,b})/b, then € < e. This however cannot
be fulfilled for arbitrary values of §P™.

Next, we show that if Assumption 4.3.1 is satisfied and 67" < ¢, then € < e.
Since §P"™ < ¢, then dp;, = 0. Notice that in this case Vi = 1.n @ (t; — t;i—1)
mod Syin = 0 and b = dpi, - V. We prove the statement by showing the following:

Vk=0.n:ep <™+ (e—el™) ty/b (4.81)

Given this, it follows that € =&, <el™ + (e —&l"™) - t,/b=e
For k = 0 (4.81) holds by definition of y. Consider interval (tx_1,%], k = 1..n.
The value of ¢ is an output of one of the calls to CheckInterval in FindStep.
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If CheckInterval returns false for interval (¢x_1,%x], then, by construction e =
Ek—1 + Erea + €W + € < 5ipm + (e — prm) t;/b. Conditions imposed by (4.76) on
ey ensure that: s + ¢ < (6 — ™)+ Gpnin/b. This way there is some room left for
em, to make sure that t; — tp_1 > dmin can actually happen.

Procedure CheckInterval can only return true for interval (tx_1,tg] if tx —
tk—1 = Omin- Then CheckInterval outputs e, = €x_1 + €rea + (Emax - Omin)>/2. We
will show that

Erea T (Emax - (5min)2/2 < (e — 5f)rm>/N (4.82)

Taking into account the induction hypothesis, the definition of § given in (4.76) and
that dmin = & this suffices, since

e <™+ (e = ™) tim1 /b4 (e — &™) uuin/b = e 4 (€ — &™) - 11,/b

We will first rewrite the inequality as follows:

Emox - Omin)?>  €—el™ Epax - b)?2 e—el™
5rea+( =2 9 mln) - Nl :Erea“‘( ;naNQ) - Nl <0<:> (483)
Enax - b)?
5rea-N2—(e—5ime)-N+< max - ) <0 (4.84)

If £rca = 0, then N must satisfy N > (Epayx - b)2/2/(e — el and b/N < 1/Epax.

The value assigned to N by (4.76) satisfies this requirement.

If €rea > 0 then the value D defined in (4.76) is exactly the discriminant of
inequality (4.84). Requirements imposed by (4.76) on eye, ensure that D > 0 and
thus the inequality has two real zeros:

___prm D prm
Ny = g >0, Nyp= ﬂ >0
2 srea 2 Erea

It can be rewritten as follows:
Erea-(N—Nl)-<N—N2> gO

The values that satisfy the inequality are those within [N, N2]. In the following we
will show that there exist at least one integer value within interval [Ny, Na].

D
NQ_NIZ\/> 1<:>\/7 Erea = 0

Erea

Therefore it is enough to prove the latter.

(4.76) (e — eP™)2

D — rea 2 D )
VD -« 'V - 7 B )2

Let a = (e —el"™)? and ¢ = 2+ (Emax - )2, Then
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Inequality €rea < ¢ - (1 - %) is exactly what (4.76) restricts for the value of €,¢5. In
the following we will establish under which conditions 1 — % > 0:

- G=- Y —a- S e )

Therefore
a rm Tm
1—6—2>0<:>(s{’ — (=2 (Bmax - 0)?) - (™ — (e + 2 (Epax - )?)) <0

Sel™e (€2 (Bmax )% e+ 2 (Bpax - 0)?)

Taking into account that "™ cannot exceed €, we obtain condition (4.76) on the
values of eyep and e, When eea — 0, No — 00 and therefore by lowering the
value of ey¢, it is possible to ensure that such a value N, that b/ N < 1/Eax will
be found. We have thus proven (4.82).

O

4.4 Time-Bounded Reachability on Partial State-Space

So far we have discussed an approach to compute Val(/)\;)[f (P U[[a’b]q)g) in an MA M,
by performing computations on the whole state-space of M. This requires the full
state-space to be loaded into memory at some point during the computations. The
state-space of MA models however usually grows very large very quickly making
this exhaustive approach to model-checking very time- and memory consuming.
Consider the system C that comprises of n separate sub-components Cy,...,C,.
To build the MA model Mg of such a system each of the sub-components C;
needs to be modelled as a Markov automaton Mc¢,. The MA model of the whole
system M is obtained by composing M¢,, ..., Mc, (more detailed discussion on
modelling with MA can be found in Chapter 2 Section 2.2). The state-space of M¢
is the reachable fragment of the Cartesian product of state-spaces of M¢, and thus
is in the worst case exponential in the number of sub-components.

In the worst case, there is likely not much we can do and in fact, all the states
of the state-space have to be loaded into the memory at some point in time and
processed. However, we may not always face the worst-case scenario. Consider, for
example, the queuing system shown in Figure 4.2. Here two queues of finite size K
store requests arriving with an exponentially distributed delay. Requests are pro-
cessed by corresponding servers, one per queue. Server 1 may non-deterministically
insert a request that it has already processed into the queue of server 2. The state-
space of the MA M modelling this queueing system is a tuple (g1, g2, 1, $2), where
gi,i € {1,2} is the amount of requests in queue ¢ and s;,7 € {1,2} is a state of
server i (e.g. processing a request, awaiting a request, etc.).

An example of a property that one could be interested in is: What is the maxi-
mum probability of both queues becoming full within some time bound, starting from
both queues being empty? This corresponds to target states of the form (K, K, s1, $2),
where s1, s9 are any states of servers 1 and 2. All the paths reaching states (K, K, -, -)
from states (ki,ko,-,-) have to go through all the intermediate states (j1,jo,", "),
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FIGURE 4.2: Queuing system.

where j; € {k;,..., K} for i € {1,2}. Thus in order to compute the required proba-
bility most of the states of the model have to be processed.

Consider another property: What is the mazimum probability of the second queue
becoming full within some time bound, starting from both queues being empty? Here
target states are of the form (-, K, -,-). The most effective strategy to reach a goal
state is for the first server to always insert tasks it has taken from its queue into
the second queue upon service termination. If the first server follows this strategy,
then the second queue will fill up faster, compared to a strategy when the first
server does not insert the tasks it has processed into the second queue. Consider
the situation in which the rate with which requests arrive into the first queue is
lower than the rate with which the first server processes these requests. And on
the other hand the rate with which requests arrive into the second queue is higher
than the processing rate of the second server. In this scenario the states that are
most likely to be visited on the way to a goal state are those with a small number
of requests in the first queue. Assuming that the amount of requests in the first
queue rarely exceeds 2, all the states (ki,-,-,-), where k1 = 3..K may not affect the
reachability probability too much.

This example shows that the property under consideration affects the part of
state-space that is relevant for the reachability probability. Classical model-checking
algorithms, as well as the one discussed in the previous section, do not utilise any
information about the property when performing model-checking and perform the
computations on the full state-space. In such examples like the one discussed above,
when only a subset of states is actually contributing to the reachability probability
value, these algorithms may perform many unnecessary computations.

In this section, we target the problem of model-checking Markov automata with
large state-spaces against such properties, in which only a small part of the state-
space is actually relevant. More precisely, we want to approximate up to an arbitrary
value € € (0,1) the solution to Problem 1 of computing the value valé\gf (so,%) for
a Markov automaton My = (S, Act,--+,R, AP, lab), a selected state sy € S and
formula 1) = ®; Ul*tl®,. In this section we will refer to states in Sat(®s) as goal or
target states. The main idea of our approach is quite simple and is outlined below:

0. Siel = {s0} // Initial approximation of the relevant subset
1. Heuristically add states to the relevant subset Si.

2. Compute partial MA MZ“b(Srel) based on state-space Spe.
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3. Approximate valé\gf (s0, %) by calculating v and T, such that v < Valé\gf (s0,%) <

v using MZUb(Srel).

4. If the two approximations are sufficiently close, i.e. 7 — v < ¢, return [v, 7).
Otherwise, repeat from step 1.

We iteratively refine the subset of relevant states Sy using a heuristic. At each
iteration, we construct a Markov automaton M;“b(Srel) which has mainly only these
states as a state-space. From this smaller Markov automaton we derive an under-
and an over-approximation of value valé\gf (s0, %) of the given Markov automaton
M. If the approximations are good enough, the computations stop and otherwise
the relevant subset is refined and the process repeats. If it is possible for a given
Markov automaton and property to discard significant parts of the full state-space
without contributing a large error, then using this approach can save both memory
and time of the computations. In the subsequent sections, we discuss in detail each

step of the algorithm.

4.4.1 Relevant Subset

Extracting the subset of states that carries the most of the probability mass (up to
€) is the main challenge of this approach. For this, we use a heuristic. Naturally,
the set of relevant states depends on the model and the property under consider-
ation. A heuristic that provides the relevant subset should take into account all
the information available to it regarding how the specific property can be satisfied
in a specific Markov automaton. If, for example, it is known that transitions with
higher rates/probabilities are more likely to lead to satisfying the property, then
an example of a good heuristic is the one that chooses states that are reachable
from the initial state via such transitions. Of course, the same heuristic will per-
form poorly given a Markov automaton with the opposite property: transitions
with higher rates/probabilities lead to states that are less likely to satisfy the prop-
erty (rare-event case). Thus, information about the model and the property is very
important when choosing the relevant subset of states.

Here we propose a heuristic that is well suited for such Markov automata and
properties for which transitions with high rates/probabilities are good indicators
that the property will be satisfied. Our algorithm is not restricted to this specific
heuristic. The correctness of our approach does not depend on the heuristic used,
however, its termination requires the heuristic to satisfy certain requirements (see
Remark 4.4.2).

At the core of our heuristic is a sampling of random paths of the model based on
probabilities of its transitions, similar to what various simulation approaches do. A
path with higher transition rates/probabilities is more likely to be sampled. Every
simulation usually requires very little memory, only what is needed to store the
currently simulated path, making it a good candidate to guess the relevant subset
of states.

A path is sampled in the following way. Upon entering a Markovian state ms
the residence time in this state is sampled from the exponential distribution with
parameter F/(ms) and then a successor state is sampled randomly from the distri-
bution [s" — R[ms, s']/E(ms) | s’ € S]. For probabilistic states, however, we need
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FIGURE 4.3: An example MA is presented in Fig. (4.3a), Fig. (4.3c) and (4.3d)
show two sampled paths and Fig. (4.3b) highlights the subset of states constituting
the relevant subset.

a scheduler due to the presence of non-determinism. We discuss the choice of the
scheduler to be used for simulations later in Section 4.4.4. Given this scheduler
m, when entering a probabilistic state ps we sample the action to be taken from
the distribution 7(p), where p is the path that has been observed so far. Next, a
successor state is sampled from the distribution P[ps, e, -], where « is the action
picked by the scheduler. The simulation proceeds to the sampled successor state,
setting the residence time in ps to 0. The process is repeated from the successor
until the property is satisfied or it becomes clear that the path will not be able to
satisfy it (for example if the overall time over the path exceeds the largest of the
time-bounds b and the property is not satisfied).

Our approach uses a parameter ngy, € N which defines the number of paths
that is to be sampled. As a relevant subset, we choose those states that appear on
at least one of these paths.

Example 4.4.1. Consider the MA shown in Fig. (4.3a). We omitted rates, proba-
bilities and action labels. Goal states are denoted with double circles. Figures (4.3c)
and (4.3d) show two possible sampled paths: The path in Fig. (4.3d) satisfies the
property while the path in Fig. (4.3¢c) is assumed to have timed out before it reaches
the target state. The relevant subset of states includes all the states visited during
the two simulations. States selected for the relevant subset are highlighted in Fig.

(4.9b).

4.4.2 Partial Markov Automaton

We will now discuss a way to construct a Markov automaton with partial state-space
based on the relevant subset Sy¢] computed at step 1. We do this by transforming
all the states outside the relevant subset into absorbing. We demonstrate the trans-
formation first on an example.
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FIGURE 4.4: Fig. (4.4a) shows the relevant subset Sy. Fig. (4.4b) shows the
partial MA M;“b(Srel). Greyed out states are not part of the state-space.

Example 4.4.2. Consider Figure 4.4. Here the states of Sra are highlighted in
Fig. (4.4a) (this figure is a copy of (4.3b), we repeat it here for convenience).
Once again we depict the goal states with double circle. States that are reachable
from Sie1 in one tramsition, however are not part of S, are shown in blue in Fig.
(4.4b). These states are made absorbing. The transformation makes some states
unreachable, those are the states that are greyed out. Those states do not affect

the reachability probability and can therefore be removed from the state-space of the
partial MA.

Formally, for S;q C S we construct an MA M;”b(Srel) = (M, AP, lab), where
M = (5", Act,--+",R’), S’ := Sie1 U post(Siel), S := S\ Spel and Vs', " € S”:

R[s,s"] if s’ € Syt N MS
R/[s',5"] := { Emax if s € Sg, 8" =5

0 otherwise (4.85)

(s',a,pu) € --»" iff s €8S and (s,a,pu) € --»

The state-space of this MA consists of states that belong to the set S, and succes-
sors of those states. Transitions of states from S,. are preserved. Set Sg contains
successors of states from Sy}, which are not in S;e themselves (fringe states). These
states are made absorbing and thus are Markovian. Notice that some of those states
may have been probabilistic before. Since many states became absorbing, some
states of the original state-space may have become unreachable and they therefore
do not affect the reachability probability value.

4.4.3 Under- and Over-Approximations

We proceed to discussing a way to obtain safe under- and over-approximations of
the reachability probability of the original Markov automaton M, from the partial
Markov automaton MZUb(Srel).

Consider the reachability probability in Mzub(Srel) with respect to formula ¢ =
o, Uleblp,. Let s € Sg. If s K= ®q, then there are no paths starting from s
that satlsfy Y in MSUb( Ste1), while in My such paths may exist. This makes value

ub S,
alopt (Sre1) (s,7) an under-approximation of Valé\gf (s,1). However if s = @9 the
situation is different. In this case s is made absorbing and therefore all the paths
starting from it will satisfy ). To combat this issue, instead of the original formula
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FIGURE 4.5: Updated target states for ¢ and ¢ (Fig. (4.5b) and (4.5¢) resp.).

1 we will consider
Y = 0y U (By Ases, —ap,)

sub(g
Value valé\:f ( rd)(s,w) does not suffer from the issue mentioned above and can

therefore be used as an under-approximation of Valé\gf(s, ). We will show below
that this value serves as an under-approximation not only for states in Sg., but also
for all other states in the state-space of M?ub(Srel).

We will perform similar alteration of the formula to obtain an over-approximation
of Valé\gf (¢). Consider a state s € S, such that s = ®,. In M;“b(Srel) this state
is absorbing and therefore satisfies . However problems arise with s € Sy in case
s = ®9. While in the original model M there may exist paths starting from s that
satisfy ¢, in Mzub(Srel) no such paths exist. This means that we cannot use value

MEUP (S, . . -
valy ¢ (Sre1) (s,1) as an over-approximation of value Valé\gf (s,1). However if instead

of 1 we consider formula
E = ¢1 U[[(Lbﬂ (¢2 \/SGSfr a’ps)

then all paths starting from s would satisfy ¢. In the lemma below we will show
that the same holds not only for states in Sg., but also for all other states of the
state-space of M5 (Se1).

Example 4.4.3. As an example consider Fig. 4.5. Here Fig. (4.5a) is the copy
of Fig. (4.4b) repeated here for convenience. F'ig. (4.5b) shows target states of the
partial MA M5 (Sye1) w.r.t. 1 and Fig. (4.5¢) shows target states of M5"(Sye)

against .

Remark 4.4.1. Notice that one could further reduce the state-space M;“b(srel)

without altering values Valoﬂszub(srel)(s,g) and Valé\;tzub(srel)(s,a). Since all states in
St are essentially sink state w.r.t. 1, i.e. there are no paths starting from those
states that satisfy v, one could keep only one of those states and discard the rest.
Transitions to discarded states need to be redirected to this one sink state. In the
same way one can reduce the number of states in Sy, w.r.t. 1 by keeping only one

of them.
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Lemma 4.4.1. Let M be a Markov automaton, sy € S, = & Uletl g,
Dy = Oy, If 59 € Spel U Siy, then

Sre ub re 7
val e 1)(é‘o,@ < valyt (s0, ) < Valopt e (50, )

opt

Proof. Due to Lemma 4.1.1: val ot (5, @1 Uletlp,) = val (s tt Uletl®,), where

M, = ./\/l[ﬁq)l/\ﬁ%} Therefore w. l.o.g. we assume that <I>1 = tt.
Let I = [[a b] and ¢ © x = tt UIS?®y. We refine the fixpoint characterisation
of value Vaulopt (s,) given in Lemma 4.1.4 to account for the number of Markovian

transitions. We define value Valé\gf(s, Y, n) for n € Z>q as follows:

For s € PS:
M, 1 if s ): Py,0€ 1
valopi (5,9, m) = opt Y Pls,q, ¢ -Valé\gf(s,z/z,n) otherwise
a€cAct(s) s'eS
For s € MS:
valgpt (s, 1, m) =
fE(s) ce BT S Pls, o] - Valoj\gtl( JWern—1)dr if s £ Pa,m >0
0 s'eS
e~ El(s)ay if sE®9,n>0
Iz.,(n) - [ E(s) e G 3 Pls, 5] - valg\;f( JWpern—1)dr
0 s'eS
0 if s £ Poy,n=0

\

It holds that val’M(s, ) = limn_,Oo Valé\gt (s,,n). And analogously for values

opt
Vali\:f Sret) (5,9,n) and Vadopt Srel) (s,9,n). We will prove the following by induc-

tion over n:

Vs € Spel U Sgr, Vn € Zsg,t € Rog :

Mgub(srel) (

Sre
opt ( l) (

val 50, ©t,n) < val ot (80,0 ©t,n) < Valopt 50,0 ©Ot,n)

ub
First of all, if T ©¢ = (), then Vs € Sy U Sgr,n € Zxp - vadopt (STEI)(S,QG t,n) =

valggf( W Otn) = valopt (Sml)(s,i@t,n) =0.
Consider such values t, that I ©t # (). Consider s € Sg. This state is

absorbing and non-target in M5"P(S.q) for ¢. Therefore Vn € Zso,t € Ry :

Mzub(srel) _ Mé : A
val, ¢ (s, 6t,n)=0< valf(s, 9Ot n). When analysed agalns‘c 1, state s

b
is absorbing and a target state. Therefore Vn € Z>g,t € Ry : Valopt rCl)( RUYe)

,n) =12 valll (s, ©t,n)

Consider s € Sie1. Notice that for such states s E®y & s P & s Dy
where @3 = (P2 Ages,, map,) and $o = (P2 Vees, apy).
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Let s € Syt N MS. If s = ®o,m = 0, then Vt € Rxg : Valopt *(Sra) (s, ©t,n) =

val? (5,0 © ,n) = vall? (s T S 1,n) = 0. 1 s = ®2,m =0, then ¥ € Ry
sub —

Valé\;lf (Sre) (s, ©t,n) = Vadopt (s, ©t,n) = Valopt (Srel)(s,w ot,n) = e Bl

where c is the lower bound of the interval in formula ¢ & t.

Consider s € PSﬂSrel,n =0. If s £ ®9,0 € IS¢, then ValOpt (srel)(s,g@t,n) =

1?35( L O tn) —ValOpt " (Sra) (s, v ot,n) =1.

Otherwise the value valOpt (s,% ©t,n) is the hop-unbounded reachability prob-
ability rea®®(s, h) where the goal function h is defined over states that satisfy ®o
or s € MS and the value that function h takes for state s’ is Valﬁgf( "woetn) If
s = @9 and 0 € I ©t then h is defined over all Markovian states and those that
satisfy ®o. If s £ @3 and 0 ¢ I © ¢ then h is defined only over Markovian states.
If s = @9 and 0 € I ot then his deﬁned only over Markovian states. And analo-
gously for V&lopt *(Sea) (s, ©t,n), Vadopt (Sml)(s, 1 ©t,n) with the respective goal

functions h and h. Let s’ be a state in the domain of h. Then we have shown above
that

h(s') = valll (o g © tyn) < vallf (s, © t,m) < valld (s G e tn) =R

ub
be a stationary scheduler that achieves optimum for valopt (Sral) (s,96t,n),

(Srel)(s, Y ©t,n) and Vadopt (s, ©t,n) resp.

Let

~opt

Topt and mepy are the same for valopt
Then for opt = sup:

sub 4.18
Valﬁst‘ (Srel)(s,g@ t,n) = reaort(s, h) (419 Z rea’ort (s, s") - h(s)
s'eh
= D weaon(s,s) h(s) + D weatori(s,s') - h(s)
s'eh,s’'€h s'€h,s’'Zh -0
To N.h(s To N valMe (o
< Z rea’rt (s, s") - h(s') + Z rea’ort (s, s") vallorft(s L O t,n)
s'€h,s’€h s'€h,s’'Zh
= reart (s, h) < rea®"(s,h) = valé\gté( Y Stn)

Similarly for h and h:

valde (5,0 & 1,n) = rea™ (s,h) "2 3 rea™ (s, 5') - h(s')
s'eh
= Z rea™ (s,s") - h(s') + Z rea™®* (s, s) -valMé( Y St,n)
s'€h,s'€h s'¢h,s'c€h
< Z rea™ (s,s") - h(s') + Z rea™ (s,s") - h(s")

_ _ ——
s'€h,s’eh s'&h,s'ch =1
= rea™ (s, h) < rea®"(s, h) = Valopt (S“ﬂ)(s,i ot,n)

Next we prove the same for opt = inf:

Mu

alopt

(Srel)(s’ a @ t, n) — reaﬁopt (S,E) (4:18) Z reaﬁopt (8, 8/) . E(sl)
s'ch
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= Z rea™"t (s, s') - h(s') + Z reaﬁ""t(s,s')-ﬁ(s’)
——

s'€h,s'€h s'@h,s'€h -1

> Z rea™rt (s, s') - h(s') + Z rea™ " (s, s') -val%\:lft(s’,w ot,n)
s'€h,s'c€h s'@h,s'ch

= rea™ (s, h) > rea®(s, h) = val) ! (s, © t,n)

And similarly in the other direction:

4.18
Valé\;lf(s,w ©t,n) =rea™" (s, h) (418 Z rea”™® (s, s") - h(s')
s'eh

= Z rea™(s,s") - h(s') + Z rea”™" (s, s') -valj?fp’ft (s, v ot,n)

s'€h,s'€h s'¢h,s'€h
> rea™ (s,s') - h(s") + rea™(s,s") - h(s'
> Y (e d) b)Y e (s, ) - b)

s'eh,s'ch s'éh,s'€h =0

sub

= rea™ (s, h) > rea®" (s, h) = valé\:f (Sml)(s,y ot,n)

For n > 0 and s € PSN S, derivations above still apply, taking into account
the induction hypothesis. It is left to prove the claim for n > 0,s € MS, that in
turn follows from the induction hypothesis and monotonicity of the integral.

O
sub
In order to compute, or approximate, the values valﬁgf (Srel)(so, ) and
sub —
Valé\;tf (Sre1) (s0,%) any algorithm for reachability analysis on Markov automata can

be used. For example, the one that has been presented in Section 4.3 of this chapter,
or those discussed in Chapter 4, at the end of Section 4.2.

4.4.4 The Choice of Simulating Scheduler

Here we discuss how to chose a scheduler to perform sampling of paths in an MA.
For a measurable scheduler m on M5 (S,e) we define its extension 7% on M, as
follows:

e~ J7(p) if p € Paths* (M35 (Sye1)) and pl € Spel
P any distribution over Act(p)) otherwise
(4.86)

We additionally require that this extension is also measurable. This scheduler takes
the same decisions as m on paths of M, that are possible in Mzub(Srel), and other-
wise samples an action from some distribution.

We propose two options for the simulating scheduler: (i) the uniform scheduler

Tuni, Which picks one of the enabled actions uniformly at random, and (ii) scheduler

Mzub(srel) A

Topt that optimises val, ¢ (1) for opt = sup or, conversely, scheduler Topt that

.. MEEP (S,
optimises val ¢ (Seet)

extensions of Topt and Topy to My, i.e. Ef.fpt and 7

(¢) for opt = inf. For the latter option we use the respective

€T
opt*
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The uniform scheduler has the advantage of being simple to implement and
lightweight in terms of memory requirements. Moreover, in some cases this may
be the only option, if, for example, the underlying algorithm for time-bounded
reachability analysis does not output an optimal scheduler. There are situations
in which the uniform scheduler is a good choice. For example, if different actions
lead to Markovian states with exit rates that differ significantly, e.g. by orders of
magnitude. In this case, whenever the simulation reaches a state with low exit rate,
the residence time in such a state will likely be high. As a result, fewer states will be
sampled within the same amount of time, compared to a path that visits Markovian
states with high exit rates. If the formula is likely to be satisfied over paths with
higher exit rates of Markovian states, then the price for choosing a wrong action
(in terms of excess state-space) will not be high.

On the other hand, the uniform scheduler defines a positive probability of choos-
ing each action, even the one that is clearly suboptimal. Given enough time, the
algorithm that uses this scheduler for obtaining the relevant subset will eventually
explore the entire MA. This is not the case for 7o, and mg,. These schedulers are
optimal on the partial model in a best-case scenario arising when all states outside
of S;e1 are absorbing target or sink states. This means that the schedulers will most
likely navigate towards the borders of the partial model as long as states at the
border look promising. If it becomes clear that some of those states, say reachable
via action « of a probabilistic state ps, have a worse probability of satisfying the
property than states reachable via action 8 of ps, than action « will not be chosen
by 7oyt /Topt- Thus states that are only reachable via suboptimal actions will not
be part of the relevant subset under these schedulers.

The following example illustrates that neither (i) nor (ii) is a strictly better
option for simulations.

Example 4.4.4. Consider the MA on the left of Figure 4.6 and the time interval
[0,1]. We will show that there may be scenarios when sampling with the uniform
scheduler produces a set Sie1 of a smaller size than that induced by scheduler w°

pt -
sub R
If Sie1 = {so0,a0,c0}, then action o delivers higher values Valé\:f (Srel)(@b) than

action 8 and therefore 751 (80,0) = a. If at the next iteration during one of the
stmulations the system leaves state ay, then all the states by — bg will be visited at
that same time and added to S;q. At this moment action B becomes optimal. The
algorithm converges when at least one of the simulations reaches the goal state via
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action B, at which moment Sye) = {so, ao, a1, bo, ..., by, co,c1,9}.

If the uniform scheduler is used instead of gy, then with probability 0.5 it will
select action 8 and with probability 0.5 it selects action « in state so. If simulations
never leave state aj, however do leave state c1, then Sy = {50, ao,a1,co,c1,9} and
action B becomes optimal for both lower- and upper-bound formulas. At this moment
the algorithm has converged.

The MA on the right of Figure 4.6 illustrates that there are scenarios where
scheduler 75, performs better than the uniform scheduler. Here when {s0,do, fo} C
Siel it becomes clear that action « is sub-optimal. From this moment on only action
B is chosen for simulations, which means that states of the left chain that have not
been visited yet, will never be visited. However, the uniform scheduler may keep

choosing action o and adding unnecessary states from the left chain to Sye. At the

sub J— sub
moment when {so,do, fo, f1,9} C Sier: Val(/)\;tt‘f (Sml)(d;) = valoj\;l,f (Srel)(g) and the

algorithm converges.

4.4.5 The Algorithm

An algorithm that approximates value Valé\g{“’(so, ) for an arbitrary MA My, sg €
S,¢p = @, Uletld, up to € € (0,1) is shown in Algorithm 4. It follows closely the
steps outlined in Section 4.4. Parameter w affects precision used for the reacha-
bility analysis on the partial MA and parameter sch defines the scheduler used for
obtaining the relevant subset. Notice that even if sch = opt, no optimal scheduler
is available for the very first iteration and therefore only the uniform scheduler can

be used in this case.

Here ComputeReachability(My,sq,’,opt’,€’) denotes a procedure that for
opt’ = sup under-approximates and for opt’ = inf over-approximates the value
(¢") up to €. Its output is an €’-close approximation of value valoj\;f,(s(),z// )
and an €’-optimal scheduler 7 for valé\:f, ().

My
Valopt,

Procedure GetRelevantSubset(M, so, v, Tsim) shown in Algorithm 5 samples
Ngim random paths of M starting from sy using scheduler mg,,. Simulation of a
path stops at the moment when the time runs out (¢ > b) or it becomes clear that
any infinite extension of the currently simulated path p will satisfy formula . Below
we show the conditions under which the latter is fulfilled:

At € [a, 0], n < |pl, s = plnl, s € pQt, s [=pq, Po,
Vr e [0,t),s" € pQr: s Epq, P1 and (4.87)
Vk=0.n—1:plk] = ®;

Condition (4.87) is essentially the semantics of the until formula presented in Chap-
ter 3, Section 3.1, tuned for finite paths. The only difference with respect to infinite
paths is that we require that n < |p|. If (4.87) is satisfied, then any infinite extension
of p satisfies ¢, or formally: Cyl(p) | 1.
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Algorithm 4 PartialTBR

Input: MA My = (M, AP, lab), where M = (S, Act,--»,R), initial state so € 5,
path formula ¢ = ®; Ul*l®,, opt € {sup, inf}, precision € € (0,1)

Output: v,7 € [0, 1], such that v < Valé\gf (s0,?) <Tand 7 —v < € and

a scheduler 7mope on My such that v < val%}ft (s0,¥) <T

Parameters: w € (0,1/3), sch € {uni,opt}, by default w = 0.1, sch = opt

Lv=0v=1

Tlsim = Tuni
Srel = {50}
while 7 —v > ¢ do
Srel = Srel U GetRelevantSubset(My, s, ¥, Tgim ) > see Algorithm 5
St = (Srel U pOSt(Srel)) \ Stel
Build M;“b(Srel) as discussed in Section 4.4.2
Set i = @ Ulel(a, VseSy, aps)
Set 1) = &4 Ula:tl (P2 Nses,, mapy)
9: U, Topt = ComputeReachability(./\/ljmo(Srel)7 50,1, 0pt, w - €),
v, Ty = ComputeReachability(M5™(Sye), S0, opt, w - €)

10: if (opt =sup) thenv =7+ w-celsev=v—w-e¢
11: if (sch == uni) then

12: Tlsim = Tuni

13: else

14: if (opt = sup) then gy, = 7o else msm = oy

15: if (opt = sup) then mop = Topt €lse Topy = Ty
16: return v, v, Topt

pt

Lemma 4.4.2. Let M; = (M, AP, lab), sp € S, M = (S, Act,--+,R), ¢ =
®, Uletldy, &y = &1 and e € (0,1). If procedure PartialTBR (My, so, psi, €)
terminates and returns values v,V, Topy, then they satisfy the following:

v—v<e (4.88)
v < valysi(so, ) < (4.89)
v < Valﬁi’i(so, V)< T (4.90)

Proof. The procedure returns a value only at line 16, which is reachable only if v —
v < €, what proves (4.88). Let u = ComputeReachability(MZUb(Srel), 0,1, opt,
w-e) and u = ComputeReachability(M?ub(Srel), 0,1, opt, w - €), where S, and
1) are values of the respective variables of the algorithm computed at the very last
iteration of the while-loop. By definition values v and v satisfy the following:

sub J—
If opt=supv=u+w-€> Valé\gtZ (Srel)(so, V) =T (4.91)
sub :
v=u<vV lé\:f (Sml)(so,y) <utw-e
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Algorithm 5 GetRelevantSubset

Input: MA M, = (M, AP, lab), where M =

path formula v = &, U[[“’bﬂ(bg, a scheduler mgim,
Output: S’ C S
Parameters: ng, € N

1. 8= @

2: for (i =0; i < ngim; i =1+ 1) do

3:

10:
11:
12:
13:
14:
15:
16:

p=2s0,t=0
while (¢ < b and (4.87) is not satisfied) do
s=pl

if s € MSp, then
Sample ¢’ from exponential distribution with parameter E(s)
Set v =FE(s),u=[s" = R[s,s|/E(s) | s € 5]
else
Set ' =0
Sample action « from distribution mgim (p)
Set v =, u = P[s,a, ]

Sample a successor s’ of s from distribution g

vit'
p=p—>s
t=t+t

add all states of p to S’

(S, Act,--»,R), initial state sg € S,

ub —
If opt =inf: @ —w-e < valopt (Srel)(so, Y)<u=7v (4.92)
u > valﬁgf A ”l)(s(),@ Zu—w-e=u
The proof of (4.89) follows from Lemma 4.4.1 and (4.91-4.92):
MEUP (S, MEEP (S, — _
<valid D (50, 9) < vall¥ (s0,00) < valogd (s, B) <T (4.93)

Next we prove (4.90). We achieve this by showing that

Sre Sre A
Valopt " 1)(50,9) Valﬁopt(so,d}) ValOpt " 1)(50,@11)

One of the inequalities follows from Lemma 4.4.1:

Lemma 4.4.1 Msu ( rel)

If opt = sup : valM (s0,7) < lM‘(s(], ) < valy ¢ 5 (50,)

Topt opt
Lemma 4.4.1 sub
If opt = inf: vall (so,90) > vallft (s0,0) = valyg ©(s0,)

We will now prove the other inequality:

VseS: Valopt (Srel)(s,w) ValM"( ,v) if opt = sup

sub
val M55 (5 B > valMe (5,40) if opt = inf

Topt
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We consider the case of opt = sup. The case opt = inf is analogous. For opt =
sup scheduler mqpy is an extension of Topt, 1O M. Consider a finite path p €
Paths*(M5""(Se1)), such that it satisfies (4.87) for ¢ and pl | (P2 Ases,, —aps).
Let A* be the set of all such paths. Since states from the set Sp are not target
states w.r.t. 1, then {p € Paths”(M5"™(Sya1) | p E¥)} = C’yleub(Sml)(A*)

Notice that every path p € A* is also a finite path in My, because finite paths
that are not shared between MEUb(Srd) and My are only those that end in a fringe
state Si. Moreover Cyly,,(A*) = . However there may exist paths in M, that
satisfy v, but do not satisfy ¢ in MZUb(Srel), or are not valid paths in M;ub(Srel) at
all. Let B* be the set of finite paths p, such that any of its infinite extensions in M,
satisfies formula v : Cyly,, (p) = ¢ and p| = @2. Then A* C B*, or B* = A*WC,
where C' is possibly empty. By definition scheduler 7o takes the same decisions
along paths in set A* as m,,,. Therefore

valle (so, ) = Prpe | [Cyly, (A%)] +Prit O]

Tlopt Tlopt ;SO Tlopt S0

* Msub(sre ) *
> Pritt . [y, (A%)] = Pr 6 | Ol s, 1y (A7)

sub
= val(/)\;lf (Ster) (s0,%)

Theorem 4.4.3. If &3 = Py, then Algorithm 4 terminates almost surely.

Proof. First we will show that procedure GetRelevantSubset terminates almost
surely. For this we only need to prove that its while-loop terminates almost surely.
Consider infinite paths produced by this while-loop that never satisfy its exit con-
dition, i.e.

A = {p € Paths” | p is generated within lines 3-15 of Algorithm 5,
Teotal(P) < b and (4.87) is not satisfied }

Notice that path sampling in Algorithm 5 follows the probability measure for MA.
Or formally, let X be a random variable that takes as value the infinite path pro-
duced by Algorithm 5, when its while-loop is set to run to infinity (i.e. its exit
condition is ignored). Then

Pr[X € Al =PrM _ [4]

Tsim »S0

Due to assumptions introduced in the very beginning of this chapter, M is non-Zeno
and therefore

Vi e Hﬁvl,s S
PrWMﬁ [{p € Paths®(M) | 3t € Rsq : Vi € Z>g : Trotal(p,i) <t} =0

Since A C {p € Paths*(M) | 3t € Rxo : Vi € Z>p : Trotal(p, 1) < t} it follows that
Pr[X € A] = 0. Thus with probability 1 the while-loop of Algorithm 5 samples a
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path that satisfies the exit condition of the while loop, what proves that Algorithm
5 terminates almost surely.

Consider the sequence w = {Sp}nez., of sets, such that S; is the value that
variable S. of Algorithm 4 takes at the end of iteration n € Z~y. Forn =0: 5y =
{so}. We ignore for the moment the termination condition of the while-loop thus
letting it run to infinity. This way sequence {Sy}nez., is infinite. It holds that
Vn € Z=p : S, C S and the sequence is non-decreasing, i.e. Vni < ng : Sy, C Sp,.
Since the state-space is finite, this implies that every run of the algorithm generates
a sequence {Sn}n€Z>0 that is converging to some set So, and 3k € Z>g, s.t. Vn >
k: Sy = Se. Let W be the set of sequences w = { Sy, }nez., We define w] = S to
be the limit of sequence w € W.

We will first prove that

opt =sup:
Pr [w e W | Valé\;?ub(w“ (¥) < valé\;t;ub(w“ (¥) < val é\;:‘m w¢)(1/]) +w- 6} =1
opt = inf :
Prfwew | vl 00 () > vl () > vt () =1

(4.94)

Let S" be the set of states reachable from so. If for w € W : w] = 5, then
St = 0 and therefore 1) = 1 = 1), Markovian and probabilistic transitions over S’

in M and M5"P(w]) coincide and therefore valopt b(wi)(so,ﬂ) = Valopt " i)(30, V).

If there are no probabilistic states, then the probability that the Algorithm
generates an w, such that w] # S’ is 0. This is due to the fact that the probability
of never sampling a state that is reachable with non-zero probability is 0. The same
holds if scheduler 7y, selects each action of every probabilistic state with non-zero
probability (for example Ty = Tuni)-

Due to the discussion in the previous paragraph it is left to prove that (4.94)
holds for sch = opt. A run of Algorithm 4 for sch = opt produces a sequence of

schedulers 7} | and state-spaces w = { Sy }nez.,- Here ng = Tyni and Vn > 0 : 7
is an extensmn in the sense of (4.86) to M, of an (w - €)-optimal scheduler for
alopt (S")(w’ ), where ¢/ € {1, 1}. State-space S, is obtained by using 71 for

simulations. As discussed before, the sequence of .S,, is converging to some w| = S,

Therefore the sequence of schedulers 77 is also converglng to a scheduler 77 ,

such that it is (w - €)-optimal scheduler for valopt " (¢¥")*. Tt also follows that
with probability 1 the set w] comprises of all the states that are reachable by

son With non-zero probability. Let S be fringe states relative to w/, i.e. Sf =

M
sub (o,
(wl Upost(w])) \ wl. For any scheduler 7 value valy 't (wd) (¥) can only differ from

sub
Val7/r\/l‘ (wl) () if a state in S§ is reachable with non-zero probability by . For g,
states in Siy are only reachable with probability 0. Therefore the reachability values

sub
“There may be multiple (w - €)-optimal schedulers for Valg\:f (wd) (v") and choosing a different

one at each iteration may lead to the sequence 7, being non-converging. We however assume
w.l.0.g. that only one of those schedulers is always selected by procedure ComputeReachability.
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ow M (w)) b (wl)
of states in S§ do not affect values val o (v) and Val (). Therefore

sim - slm

MSUb(w\L) Msub(’wi)

valstt () = valit Y () (4.95)

Since mopy is (w - €)-optimal, for opt = sup:

sub _ sub — sub —
valﬁft D) < val iV () < valie V(@) 4w - e

Since valy. " (wd) (¥) < val™! i (wd) () and due to Lemma 4.4.1 val! ) (V) <
7Topt X opt ¥ Opt )=

ub w.
valopt ) (¥), then
M%ub w\L Msub w\l/ _ Msub U)J,
vl () < vl V@) < vl V@) fwee  (496)
And analogously for opt = inf:
Msub w _ Msub w Msub w _
vallld Y @) = valli Y () 2 valld V(@) —w e (4.97)

Next we will show that given (4.94) the claim of the theorem follows. Let w be
a sequence generated by the algorithm, such that for opt = sup (4.96) holds and
for opt = inf (4.97) holds. Let v,,, v, be the values that variables v, 7 of Algorithm
4 take at the end of iteration n respectively. We can therefore use the following
representation Valopt b(S")(so,E) = Tp — €, alopt (S")(so,g) = v, + €/, where
0<el,el <w-e Then:

ub
) (s0,1) + )

50,9)) +2-w-e

ub
T}Ln;o(ﬁn —v,) = nhﬁm (valopt (S")(so, ) +e, — valopt

“b(Sn)( M ( n)(

< lim (val M
= oo ( opt

(4.94)
< 3-w-e (with probability 1)

Let limy, 00 (05, — v,,) = a. Then V§ > 0 there exists k(d), such that VYn > k(9) :
Uy — v, —a < J, or equivalently v, — v, < a+6 < 3-w-e+ 4. Since it holds
for all values of 6 > 0, it also holds for 0 < §p < € (1 — 3 - w) and we obtain that
there exists an iteration k(do) at which Dy(sy) — g,y <3 -w-e+e- (1 -3 -w) =g,
which means that the exit condition of the while-loop of Algorithm 4 is fulfilled and
therefore the algorithm terminates.

O

Remark 4.4.2. As follows from the proof of the theorem above, if a scheduler
satisfies (4.94), then Algorithm 4 is guaranteed to terminate with probability 1.
Since correctness of the algorithm does not depend on the choice of Tgim, this means
that Algorithm 4 is not restricted to only two options (Tuni 0T Topy/Topt) when it
comes to choosing scheduler mgiy,. One trivial way to satisfy (4.94) is to ensure that
eventually the whole state-space is sampled under scheduler wgy with probability 1.
This is exactly the reason why scheduler mu,; can be used.
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4.5 Experimental Evaluation

In this section we will present an empirical comparison of (i) various exhaustive
approaches to quantify the time-bounded reachability probability (Section 4.5.1)
and (ii) instantiations of PartialTBR with their exhaustive counterparts (Section
4.5.2). The experiments were conducted on Intel Core i7-4790 with 16 GB of RAM
running 64-bit Ubuntu Linux 18.04. Details on how to obtain all the data points
used in the plots of this section can be found in Appendix B.1.1.

All the scatter plots shown below have log-log axes. A point (z,y) states that
the runtime of the algorithm noted on the x-axis on one instance was z seconds
while the runtime of the algorithm noted on the y-axis was y seconds. Thus points
above the diagonal indicate instances where the x-tool was the fastest. We set the
timeout to 20 minutes; a timeout is denoted in plots by an “x”.

4.5.1 Comparison of Exhaustive Approaches

In this section, we will compare SwitchStep (implemented in the Modest Toolset
[HH14]), Unif+ (available in the Modest Toolset) and FixStep (available in Storm
[DJKV17]). In plots and tables we will refer to SwitchStep with Sw, Unif+ with
U+ and FixStep with Fx. We keep the default parameters for all the algorithms.
When we request a certain precision for results, we request absolute, not relative,
precision. Notice that by default Unif+ guarantees the requested precision only for
the selected initial states of the model, rather than for the whole state-space. In
contrast, SwitchStep provides guarantees for values of all the states.

In this section, the runtime of an algorithm on a certain problem includes only
the time it takes to approximate the time-bounded reachability values and does not
include the time that it takes to load the respective model into memory. The experi-
ments are performed on benchmarks from the Quantitative Verification Benchmark
Set (QVBS [HKP*19]). Some of the models that we used are different from those
in the QVBS because we use the same models for experimental evaluation of this
chapter and the following one. The latter required us to enrich the models with
rewards and add new properties. The modified models can be found in Appendix
B.2.1.

Figure 4.7 shows the results of the experiments on a combined set of benchmarks
containing one or two instances of almost all the benchmarks from the Quantitative
Verification Benchmark Set (QVBS [HKP*19]). Excluded are those benchmarks
that have spurious non-determinism, those that are way too large for being loaded
into memory, or are analysed very quickly by most of the algorithms. The state-
space of benchmarks in this set ranges from 10% to 107. We run experiments for
precision 1073 and 107,

SwitchStep vs FixStep. The left plot in Figure 4.7 represents the general trend
observed in many experiments: The algorithm FixStep does not scale well with the
size of the problem (model parameters, precision, time bound). For larger bench-
marks, it usually requires more than 20 minutes. This is likely due to the fact
that the discretisation step used by FixStep is very small, which means that the
algorithm performs many iterations. Table 4.1 reports on the size of the discreti-
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FIGURE 4.7: Runtime of SwitchStep, Unif+ and FixStep on a combined set of
benchmarks.

sation step for FixStep and the steps made by SwitchStep on a few benchmarks.
Here column ¢(Fx) shows the length of the discretisation step of FixStep. Columns
min 0(Sw), avg 6(Sw) and max §(Sw) show minimal, average and maximal steps com-
puted by SwitchStep respectively. The average step used by SwitchStep is several
orders of magnitude larger than that of FixStep. Therefore SwitchStep performs
much fewer iterations. Even though each iteration takes longer, the overall signifi-
cant decrease in the number of iterations leads to much smaller total runtime.

SwitchStep vs Unif+. Situation between SwitchStep and Unif+ is not so clear.
In general, the plot on the right in Figure 4.7 suggests that Unif+ performs better
than SwitchStep when precision set for the experiments is relatively small. To in-
vestigate this further we conduct a series of experiments in which we vary one of the
parameters of the problem (model parameters, time bound, precision) and keep the
other parameters fixed. We perform this evaluation on four of the benchmarks from
the Quantitative Verification Benchmark Set (QVBS, [HKP*19]): Dynamic Power
Management (dpm, version 2), Fault Tolerant Workstation Cluster (£twc, version 3),
Polling System (ps, version 3) and Reentrant Queuing System (gs, version 3). All
models have open parameters, such as buffer capacity (that affects state-space size),
the number of various request types (that related to the maximum number of en-
abled actions), etc. Varying these parameters allows us to scale the models up from
small to large state-spaces. Table 4.2 reports on minimum and maximum values of

Table 4.1: The discretisation step used in some of the experiments from Fig. 4.7
for precision 0.001.

Model )(Fx) mind(Sw) | avgd(Sw) | max d(Sw)
dpm 1.6-10°° 1.6-107° 0.013 1.212
gs | 1.075-107° | 1.075-107° | 0.007 3.252
ps 5.16 - 1076 5 5 5

ftuc | 7.86-107° 0.757 2.5 4.242
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Table 4.2: Parameters of models used for the experiments.

Model ’S| Emax maXses |A6t(8)|
dpm 225-111,329 2.60-5.00 4-7
ftwc | 35,995-8,008,795 | 2.06-3.02 4-4
ps 70-6,545,410 2.80-128.80 2-7
gs 204-332,107 4.50-8.50 2-12

the state-space sizes, Epax and highest number of enabled actions maxseg |Act(s)]
across the four models used for the evaluation presented in this section.

Figure 4.8 summarises the results of the experiments. Here we fix the precision
to be 1070 for all the experiments except the ones in the plot on the bottom right.

Model size. For the top left plot we vary only those parameters of models that affect
the state-space size and for the top right plot we vary parameters that affect
the number of enabled actions. For the latter plot we do not compare the
algorithms on ftwc model because the model does not provide any interface
to vary the number of enabled actions. In general, as expected, the running
time of both algorithms grows with the growth of the model size. On two
models, ftwc and ps, Unif+ and SwitchStep perform similarly. There are
case studies on which SwitchStep performs better than Unif+, those are dpm
and gs. However, the data for model dpm from the top right plot suggests
that Unif+ scales better than SwitchStep with the increase of the number of
enabled actions, which is an interesting question to investigate as future work.

Precision and time bounds. Bottom plots show the results of the evaluation when
changing the time bounds (left) and precision (right). When it comes to
varying the time bounds, SwitchStep seems to be more robust than Unif+ on
most of the considered benchmarks. When varying precision, there are cases
when SwitchStep scales better than Unif+ (dpm and gs), and there are cases
of the contrary (ps, ftwc).

4.5.2 Comparison of Partial Approaches

In this section, we will present the experimental evaluation of various instantiations
of PartialTBR (Algorithm 4), implemented in the Modest Toolset, and their com-
parison to exhaustive approaches. The evaluation will be performed on the following
benchmarks: ftwc, gs, dpm considered in the previous section, a variation of the
ps benchmark with five queues instead of two and only one task type, and three
more benchmarks from QVBS: Vehicle Guidance System (vgs, version 1), Video
Streaming Client (stream, version 1) and Hypothetical Example Computer System
(hecs, version 1). The models and properties used for the experiments can be found
in Appendix B.2.2. Their parameters are reported in Table 4.3. In this section, the
runtime of an algorithm on a certain problem includes the time it takes to load the
respective model into memory. We set the limit to the amount of RAM available to
processes to 10Gb. A timeout is denoted in tables by “T0” and a memout by “M0”.
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FIGURE 4.8: Runtime comparison of SwitchStep and Unif+ varying those problem
parameters that affect state-space size (4.8a), max number of actions (4.8b), time
(4.8¢c) and precision (4.8d)

Recall that PartialTBR has parameter sch € {uni,opt}. We will use sch as a
subscript to specify which exactly parameter is used. As an underlying solver for
time-bounded reachability, we will use Unif+ or SwitchStep. Thus Unif+,,; will
refer to an instantiation of PartialTBR with sch = uni and where Unif+ is used
for time-bounded reachability. Here we do not consider the combination of Unif+
and sch = opt because Unif+ does not output a scheduler in a classical way, as it is
defined in Definition 2.2.5.

We compare the performance of the instantiated algorithms with their originals.
The precision for all the experiments is set to 0.01. The average runtime after 3
runs is presented in Table 4.4 and the average size of the explored state-space after
3 runs is reported in Table 4.5. Here the values for the column labelled with “uni”
are the best values among the results of Unif+,,; and SwitchStep,;.

Uniform simulating scheduler performs well on many instances: vgs, stream,
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Table 4.3: Parameters of models used for the experiments on PartialTBR.

Model |S]
vgs > 1,640,000
stream 200,070,001
hecs > 33,500,000
ftwc 31,877,211
ps > 60, 000, 000
dpm > 100, 000, 000
gs 332,107

hecs and ftwc. On all these models the runtime of algorithms Unif+,,; and
SwitchStep,,; is a few seconds (except for SwitchStep,,; on ftwc) and the
explored state-space constitutes less than 1% of the total state-space. The
size of the explored state-space in these experiments is the reason for the in-
stantiations of PartialTBR to outperform the original algorithms Unif+ and
SwitchStep.

Optimal Simulating Scheduler. There are cases in which the uniform scheduler

performs poorly, those are the experiments on ps and dpm models. The ps
model, for example, has five queues that store tasks. The tasks are to be
processed by a server. The system starts when all the queues are full and the
considered property requires one of the queues to be empty. Schedulers in
this model need to decide from which queue to take the task for processing.
Naturally, when a task is selected uniformly at random from different queues,
then more states are explored and the overall runtime is higher. However
due to setting sch = opt the most promising scheduler is the one that selects
tasks from the correct queue, which leads to more targeted exploration. Here
SwitchStep,,, performs even better than the original algorithm SwitchStep,
finishing within less than 4 minutes (compared to more than 20 minutes for
the original) and exploring less than 1% of the total state-space.

Hard instances. There are cases in which there is no small sub-MA that preserves

the properties of interest with the required precision. Consider the experiment
on the gs model. The model has two queues storing tasks and the initial state
is when all the queues are empty. The property under consideration is the

Model U+ | Utypi | Sw | SWuni | SwWopt
vgs TO 4.4 TO 44 44
stream | MO 1.01 MO 1.01 1.11
hecs TO 2.93 TO 2.92 | 2.95
ftwc MO 2.16 MO | 550.2 | 261.1
ps MO TO MO TO 216.3
dpm MO | 870.3 | MO TO | 276.2
gs 12.6 | 330.9 | 34.5 TO TO

Table 4.4: Runtime in seconds for various instantiations of PartialTBR.
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Table 4.5: Explored state-space size for sch = uni and sch = opt. Here
whenever the respective value is not available due to a timeout or a memout.

Model Explored states | % of the total state space
uni opt uni opt
vgs 1552 1568 < 0.09 < 0.09
stream | 269 270 1.4-1074 1.4-1074
hecs 392 392 < 0.0012 < 0.0012
ftwc 7981 48,447 0.026 0.152
ps - 43,976 - < 0.074
dpm 738,029 | 439,769 < 0.73 < 0.44
gs 332,085 - 99.9 -

W

is used

probability of all the queues to be full within a given time bound. Naturally, a
queue cannot be full without going through states when the queue has n tasks,
for n ranging from 1 to the maximal queue capacity. This means that most of
the states of the model have to be explored in order to reach a goal state. As
expected, on this problem the instantiations of PartialTBR run significantly
longer than the exhaustive algorithms and almost all the states are explored.

Unif+ ovs SwitchStep. We observe that Unif+ tends to perform better on those
instances of the problem in which the probabilities are close to 0 or close to
1. It, therefore, seems to be a better choice for instances with rare events,
such as those coming from the fault tree domain. However, at the moment
Unif+ cannot be used with sch = opt, in which case SwitchStep should be
used. The optimal scheduler obtained from running SwitchStep on the upper
bound model seems to have many more switching points compared to that
of the lower bound model. As a future work one could consider optimising
SwitchStep for these special cases.

Parameter ngy,. Performance of PartialTBR depends significantly on the value of
parameter ngy. Solving the underlying time-bounded reachability problem is
expensive and therefore should be performed only a few times. This means
that it is better to set ngm to larger values so that more states are added to
the model each time the sub-problem is solved. In our experiments, we choose
the value of ng, so that at each iteration the state-space is at least 1.5 times
larger than the state-space at the previous iteration.

4.5.3 Conclusions

Exhaustive Approaches. We conclude that SwitchStep does not replace all ex-
isting algorithms for time-bounded reachability, however it does improve the state
of the art in many cases and thus occupies its own niche among available solutions.
We conjecture from the experimental data that the running time of SwitchStep
tends to be better in those cases when switching points of the optimal strategy
have to be computed accurately. Such problems are harder for Unif+, since the
algorithm can only approximate time. When the error introduced by not switching
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the policy at the right moment is low, then Unif+ runs quite fast, often performing
only a few iterations. However slightly changing the time bound for the problem
may lead to Unif+ taking at least 20 minutes to compute the values.

Partial Approaches. In general, partial approaches are a good pick whenever huge
models have a small sub-MA that preserves the value with adequate error, or when
one needs to know a rough approximation of the time-bounded reachability. On such
instances PartialTBR successfully finds a small subset of states and significantly
reduces either the running time or the memory consumption required to solve the
problem (as demonstrated in our experimental evaluation). Simply loading a large
model into memory takes a lot of time and resources, which is exactly what the
partial approaches avoid. As expected, the performance of PartialTBR heavily
depends on the structure of the model and the property under consideration. For
example, the same problems but with larger time bounds may not have a small sub-
MA preserving the value because the optimal scheduler on these new time points
has to visit the states that could be otherwise discarded.

4.6 Conclusions and Discussion

In this chapter we looked closely at the problem of computing optimal reachability
probabilities valj{(«) for an arbitrary formula ¢ = ®; Ul*!l®, and labelled MA
My = (M, AP, lab). We reiterate over major steps below and highlight the main

contributions with *:

M,

— We have identified that computing valy o (1) can be reduced to computing at

most two values valé\gt/(s, b—a,g') and valé\gg/(s, a,g”), where M" and M" are
slightly modified versions of M and ¢, g" are goal functions that depend on

1 (Section 4.1.2).

* We have presented a convenient characterisation of the next switching point of

an optimal piecewise-constant scheduler for valﬁgt(s, ¢, g) as the earliest inter-
section of finitely many functions (linear in the number of state-action pairs
of M), given implicitly by a system of linear differential equations (Section

4.3.3).

— Using this characterisation we have developed a scheme to approximate the
switching points (Section 4.3.4). We achieve this by approximating the solu-
tion to the system of differential equations via uniformisation.

x All the results discussed above enabled us to design a novel algorithm for
approximating values Valé\gt(s,c, g) (SwitchStep, Algorithm 2). Under the
assumption that all the goal states are absorbing (Assumption 4.3.1) the error
induced by the approximations is guaranteed to be below a given threshold e.

x We explore an alternative way to optimise the analysis of valé\gf (¢) on large

Markov automata by performing computations on partial state-spaces, what
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resulted in algorithm PartialTBR (Algorithm 4). We use simulations to iden-
tify the subset of states that are most relevant to values valé\gf (1), i.e. remov-
ing one of those states may induce an error that is larger than the requested

error bound. Instead of solving Valé\gf(w) on My we solve two simpler prob-

lems Valé\:f (¢") and Valé\;f(w” ), where the state-space of M) is previously
identified subset of relevant states. The algorithm terminates almost surely
and the error induced by the approximations is guaranteed to be below a given

error bound e.

— We conclude the chapter with the empirical evaluation of both the algorithms.
It shows that algorithm SwitchStep outperforms FixStep on most of the
benchmarks, with the exception of some small models. The algorithm is com-
petitive with Unif+, however, does not strictly outperform it. There are many
MA models that are extremely large and cannot be analysed by exhaustive
algorithms, such as SwitchStep or Unif+, within 20 minutes, but can be
analysed by PartialTBR within a few seconds.

Discussion.

— The study of switching points of optimal piecewise constant schedulers for

Valé\gt(c, g). If an optimal piecewise constant scheduler exists and its switch-

ing points are known, then computation of valé\gt(s,c, g) can be performed

efficiently, for example as shown in Section 4.3.1. And the same holds for
CTMDPs, see [Mil68] (or the same in [BS11]). For Markov automata efficient
computation of switching points is made possible due to the decoupling of
timed delays from non-deterministic actions. We conjecture that this may be
the key in developing a good characterisation of switching points. It is not
straightforward whether the theory that we developed for switching points
in this chapter can be transferred to CTMDPs, where this decoupling is not
present. As mentioned before, one advantage of Markov automata over CT-
MDPs is their compositionality. For us, another significant advantage is the
possibility to efficiently compute switching points of an optimal strategy.

— Decidability of CSL model-checking. As observed by Daniel Stan, our charac-
terisation of switching points suggests that the switching points are not alge-
braic numbers due to the Lindemann-Weierstrass theorem. This could lead to
a negative result on decidability of model-checking formula ng;t(qn U[“’b]@g).

Future Directions.

— Generalisations. Formula Pzgt(qh U[‘“b]]fbg) is the simplest time-bounded prop-
erty among those presented in Chapter 3 Section 3.3. An obvious question is
whether it is possible to generalise our results to other problems, such as: (i)
the cumulative time-bounded reward property (see Chapter 3 Section 3.3); (ii)
an even more general problem of cost-bounded rewards considered in [Hat17];
(iii) all these properties over hybrid systems with non-determinism; (iv) inte-
grate our solution into multi-objective model-checking [QJK17].
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— Optimise Algorithm 2. Efficiency of this algorithm depends on Lemmas 4.3.15

and 4.3.16 that give a bound on the error introduced by following a possibly
sub-optimal strategy. If these bounds are too pessimistic, the scheduler ap-
proximated by the algorithm switches more often then is needed, what leads
to higher running time. The algorithm would definitely benefit from better
bounds that are easier to compute.

Optimise Algorithm 4. The main weakness of this algorithm is the fact that the
relevant state-space can only grow from one iteration to another. This means
that at each iteration the underlying exhaustive analysis on the partial state-
space becomes harder and harder. The algorithm would definitely benefit
from a more lightweight version of this step that only works on a subset of
states of the relevant set and only for some of the time points, just like the
classical BRTDP.

Patterns in optimal schedulers. Most of the known MA case studies consist
of parametrised sub-components running in parallel. New models can be ob-
tained by changing the number of these components or their parameters. As
an example, many case studies use a buffer of finite length K. Large buffer size
leads to a larger state-space. It is interesting from a theoretical and a practical
perspective to see whether an optimal scheduler for a problem with K = k;
and an optimal scheduler for a problem with K = ko > k; have anything in
common. It could be possible that there is a pattern in the decisions of the
optimal scheduler. If this is the case, one could compute optimal schedulers
on models with small values of K and from there obtain a guess of an optimal
scheduler for models with larger K. The guessed scheduler will most likely not
be optimal, but it may not be too far from an optimal one. Notice that similar
approaches that guess optimal schedulers for other models, such as CTMDPs,
usually do not provide any guarantees on how far the guessed scheduler is
from an optimal one. In order to establish this one needs to compute the
value induced by the scheduler, the optimal value and compare the two. The
results of this chapter, in particular, Lemmas 4.3.15 and 4.3.16, allow us to
obtain the bound on the error without computing the optimal value. This can
be achieved by first setting scheduler 7 to the respective stationary part of the
guessed scheduler in step 8. Second, one needs to skip the computation of the
step size 0 and instead set it to the step size of the guessed scheduler. This
can be achieved by substituting the call to FindStep at line 9 with the call
to CheckInterval with respective arguments. No modifications of Lemmas
4.3.15 and 4.3.16 are needed. The error bound returned by the algorithm is
the error induced by the scheduler.

Assuming that the guessed scheduler is not far from the optimal one, one could
also use the guessed scheduler as a basis to speed up the computation of the
optimal scheduler. This could be achieved by optimising procedure FindStep
to check for minor derivations of the step size.



Optimal Long-Run Rewards 5

In this chapter, we move our attention to the problem of computing optimal long-
run average rewards for Markov automata. Recall that this property describes the
average reward that is expected to be accumulated per time unit in the best or worst
case. The main result of this chapter is an iterative algorithm for approximating
optimal long-run average rewards for Markov automata.

We start in Section 5.1 with laying the foundations for introducing the algorithm
and describing a sub-problem of optimal cumulative unbounded reward for MDPs.
In Section 5.2 we describe an algorithm developed in [GHH" 14, GTH"14] to solve
the problem for the general case. The algorithm reduces the problem to computing
optimal long-run average rewards for a subclass of unichain Markov automata. In-
formally, this subclass consists of Markov automata that have a strongly connected
underlying graph. The authors of [GHH" 14, GTH'14] solve this latter problem via
a reduction to linear programming.

In Section 5.3 we present a value iteration algorithm for approximating long-run
average rewards in a unichain Markov automaton. To arrive there, we show that
a Markov automaton can be considered as a compact representation of a CTMDP
with —in the worst case — exponentially more transitions. From this new perspective,
the analysis of Markov automata does not require designing new techniques but
lets us adopt those used for CTMDPs. However, a trivial adaptation of CTMDP
algorithms to an exponentially larger model obtained from a Markov automaton
would obviously induce exponential runtime. We deal with exponentiality with the
help of dynamic programming. We isolate a part of the CTMDP algorithm that
runs in exponential time and show that by exploiting the structure of the original
Markov automaton we can solve this sub-problem efficiently. Next, we show how
to integrate the approximate solution for a unichain Markov automaton into the
general case solution with guaranteed error bounds. We conclude the section with
an empirical comparison of the linear-programming based approach and this new
iterative algorithm.
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5.1 Preliminaries and Problem Statement

Throughout the chapter we work with a Markov reward automaton M, = (M, o),
where g is a reward structure over the MA M = (S, Act, --+,R).

In this chapter we will use the same relation operators as in the previous one
(see Chapter 4, Section 4.1), in order to present the results for both cases opt = sup
and opt = inf. Below we reiterate over the definitions for convenience:

< if opt = sup > if opt =sup

<opt = N . . Fopt = g . . (5'1)
> if opt = inf < if opt = inf
< if opt =sup > if opt =sup

'<opt - . . opt — . . (5'2)
> if opt = inf < if opt = inf

Definition 5.1.1. Let 7 € 1I, and s € S. The (expected) long-run aver-

age reward value and optimal (expected) long-run average reward value are
defined as follows:

M
Ivaly ®(s) = E [Lp, o] = / Lamgs(p) - Prrs[dp)
™ Paths (53)
(s) := opt lvaly ¢(s)
melly,

We denote by @WMQ the vector of values lval,rM‘-’(s) for all states s € S and analo-

gously the vector of optimal values is denoted as @Opf. For the above definitions
we will omit the superscript M, whenever the Markov reward automaton under
consideration is clear from the context.

We will call a scheduler © optimal, if lvalMQ(s) = lval,rMQ(s). A scheduler 7 is

opt
called e-optimal if Vs € S : lvalé\;[t"(s) - lval,ng(s) Sopt (—1)ane (P

We are now ready to define the problem that is going to be the topic of this
chapter:

Problem 3. Compute the values lvalé\st"(s) for all s € S, as well as an
optimal scheduler .

In order to solve this problem one needs to be able to solve a sub-problem of
computing optimal expected cumulative unbounded reward in special instances of
Markov automata - MDPs. This sub-problem plays an important role in the solution
to Problem 3 and is going to be the topic of the following section.

5.1.1 Cumulative Unbounded Reward for MDPs

In this section we will work on the definition of MDPs presented in Chapter 2, Sec-
tion 2.2.5. We will tailor to this definition the notion of optimal expected cumulative
unbounded reward, that has been already defined for Markov reward automata in
Chapter 3, Section 3.3.



5.1. Preliminaries and Problem Statement

First, we need to define reward structures for MDPs. Recall that when thinking
of an MDP as of a special instance of Markov automata, states of the MDP are
probabilistic states. Due to Remark 3.3.1, only transition rewards of probabilistic
states affect various reward functions for Markov automata. In order to obtain a
reward structure for an MDP we can, therefore, simplify the definition of the reward
structure for Markov automata by omitting state rewards:

Definition 5.1.2. A reward structure for an MDP D = (S, Act,P) is a
function oy @ S X Act — R.

Given an MDP D = (S, Act, P) with a reward structure oL, we can obtain a
Markov reward automaton representation of this MDP as follows: M, = (M, p),
where M = (S, Act,--+,R), such that Vs, s’ € S : R[s,s’| =0, 0 = (0st, 0trn), Vs €
S 0st (8) = 0,Y7 = (5,0, 1) € ~ : ourm (T) = 05, (5, V).

Now we can define the (optimal) expected cumulative unbounded reward for
MDPs as the (optimal) expected cumulative unbounded reward of its MRA repre-
sentation (Chapter 3, Section 3.3). In the following we will write it down explicitly.

Let D = (S, Act,P) be an MDP and gy, is its reward structure, s € S, 7 €
IT,. We will denote with D, a pair D, = (D, 04m). The cumulative unbounded
reward is the random variable C%“b » ¢ Paths® — Ry on the probability space

255,
Un,tn

(Paths”, P, Prx s [-]), such that for a path p = s¢ wlo, g, Lt € Paths®:

k
b . .
Cpyom(p) i= Jim Z% Ourn (54, Vi)
1=

Definition 5.1.3. The optimal expected unbounded reward for an MDP
D,,s € S is defined as:

urew?lft(s) = opt E [C’%Z{’SJ} = opt / C%Z{’s’,r(p) . Pr?f-’s [dp], (5.4)

welly, welly,
Paths®

and for a given stationary scheduler :

urews? (s):=E [C“"b } ;

Dy,s,m

if the set of paths for which Czu{;f’sm(p) is undefined has measure 0.

: D D D D
We will denote with urew,;; and urewr° vectors of values urew,; (s) and urewr °(s)

pt
for each s € S respectively.

The problem of computing value ureWODIf’t(s) for MDPs is well studied in, e.g.

[Put94]. Values urewODIf’t(s) can be computed exactly by such techniques as policy
iteration and linear programming [Put94|, or approximated via interval value iter-
ation [QK18, BKL"17]. Below we will discuss an important special case of MDPs
that will appear often in the context of Markov automata and for which there exists

an efficient iterative solution for computing values urewoprft(s) exactly.
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A state of an MDP is called a terminal state if it has only one outgoing transition,
which is a self-loop with probability 1 and the reward assigned to this transition is
0. We call an MDP acyclic if from each state of the MDP the probability to reach
at least one terminal state equals 1 and there are no cycles in the MDP except for
the self-loops of terminal states. We can assume w.1. 0. g. that an acyclic MDP has
only one terminal state, that we will denote with .

We say that a non-terminal state s has mazimal depth i, or d(s) = i, if the
longest finite path p from s until a terminal state via non-terminal states has length

|p| = i. We define d(t) = 0. Since value urewoppgt(s) for each state s of an acyclic
De (s"), where d(s’) < d(s), one can compute the

MDP depends only on values urew, 5

values urewongt backwards starting from states with lowest value d(s) and proceeding
as follows:
» 0 d(s) =0
urewy(s) = opt {th (s,a)+ > Pls,a,s] -urewopg’t(s’)} d(s) >0
acAct(s) s'eS

Dy

Having computed values urew,

(s) for all states with the same d(s) = d we can

proceed to computing urew%’t(s) for states with d(s) =d + 1.

5.2 General Case Solution

To date, there exists only one solution for Problem 3 presented in [GTH™14], which

is going to be the topic of this section. All the definitions, examples, figures and

results presented in this section originate either from [GTH'14] or from [GHH™14].
The approach is based on splitting the problem into three larger steps:

1. Find all mazximal end components of M,.

— M’ .
2. Compute lval ¢ for each maximal end component M,.

3. Compute ureWODpt(gtm) for the collapsed MDP D.

In the following, we will go into detail of each of these steps.

Step 1. Maximal End Components. A mazimal end component of an MRA
can be seen as a maximal sub-MRA whose underlying graph is strongly connected:

Definition 5.2.1. A sub-MRA M, of M, is an MRA M), = (M, 0), where
M = (5", Act,--+"R/), S' C S and transition relation ~' induced by --+'
and R/ satisfies the following :

- W,g My

— each state s € S’ has at least one outgoing transition T = (s,v, 1) € ~';

— all successors of a state in S’ via transitions in ~' are in S" as well: if
s€ S and T = (s,v, ) € ~', then post(s,7) C S’.



5.2. General Case Solution

Since state-space and transition relations are the only things that differ between an
MRA and its sub-MRA, in the following for simplicity we will denote a sub-MRA
as a tuple M, = (5',~').

Definition 5.2.2. An end component M), = (S',~') is a sub-MRA with a
strongly connected underlying graph. An end component is called maximal
(MEC) if there exists no other end component M)y = (S”,~"), such that
S’ C S and ~' C !l

The problem of finding all MECs of an MRA is equivalent to decomposing a graph
into strongly connected components. This problem can be solved efficiently via
graph-based algorithms, e.g. by the solution proposed in [CH11] in time O(m
min{y/m,n?3}), where n = |S| and m is the number of edges of the induced graph
(see Chapter 4, Section 4.1.1).

Step 2. Computation of lval ¢ for each MEC /\/l’ is possible due to the
specific structure of MECs. It has been shown in [GHHT'14, GTH+14] that for each

MEC M, there exists an optimal stationary scheduler for lvalopt that induces a
unichain stochastzc PTOCesS:

Definition 5.2.3. A continuous-time stochastic process is a unichain if there
exists a single recurrent subset of states of the process and possibly some
transient states. A subset of states S’ is called recurrent if for each two states
s,s' € S’ the probability of the set of paths starting from s and visiting s’ is
non-zero, and the probability of the set of paths starting from s and revisiting
s after leaving it is 1. If the latter condition does not hold for a state s, then
it is called transient.
Therefore in order to compute the value Vfﬂé\;&' it suffices to consider only those
stationary schedulers for MEC /\/l’g that induce a unichain stochastic process.

Definition 5.2.4. An MRA ./\/l’g is called unichain if every stationary sched-
uler on M’Q induces a unichain stochastic process.

In a MEC or a unichain MRA M, = (5, ’) the long—run average reward value is
the same for all states, i.e. Vs',s” € S’ : 1v3ulopt (s') = 1valopt (s”). In this case, we

will denote the value simply with lvalopt
To conclude, the computation of Ivalype for MECs is strongly related to the
computation of lvalyy for unichain MRA. The solution provided in [GTH'14] is

based on a reduction to a linear program with |S| variables.

Step 3. Optimal Expected Cumulative Reward for a Collapsed MDP. Let

M = (89,~7),j = 1..k be all the MECs of M,. Given the optimal values lvalopt
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FIGURE 5.1: Fig. (5.1a) shows an example of a Markov reward automaton and Fig.
(5.1b) depicts its collapsed MDP.

for each Mf; one can derive the value of mﬁgf as follows:

Vs e S valié(s) = opt ZPr [001S;] lvalopt, (5.5)
melly, =1

where A
00S; = {p € Paths*(M) | In € Zzo : Yk = n : plk] € 7}

is the set of paths that starting from state s eventually reach and then forever stay
in the MEC M3,

Computation of the right-hand side of (5.5) can be reduced to the computation
of urew, urew 5. for the collapsed MDP D,. We first explain how to obtain this MDP on
an example

Example 5.2.1. Consider the MRA depicted in Fig. 5.1. Red and blue colours
denote states and transitions that belong to a certain MEC. For the collapsed MDP
D, each MEC M{, = (87,~7) is substituted with two states q; and u;. State g;
denotes the MEC itself while u; represents a possibility to decide whether to stay
forever in M]é (by transitioning to q;) or to go to some other MEC. It, therefore,
has a transition leading to q; with probability 1 and all the transitions of states from
S, that are not part of MJé. In case of the MRA from Fig. (5.1a) it is only one
transition from state s3 via action a. Markovian states that are not part of any
MEC become reqular MDP states with only one enabled action L and probability
distribution P[s, -] over successor states. Probabilistic states that are not part of any
MEC are moved to D, without any changes. The reward of each state q; is set to

]
be equal to lvadopt Since reward from a MEC needs to be collected only once, each

state q; has a transition leading to a new state t with probability 1. The latter has
reward 0, what ensures that an infinite path entering this state at some point will
have a finite reward. All other states of the MDP also have reward 0.

Formally, the collapsed MDP D, = (D, ¢p), where D = (Sp, Actp,P) and
the reward structure op are defined as follows. Let M} = (S7,~79),j = 1.k
be the MECs of M,. Then Sp = (S\ (U;‘?:lSj)> WU WQW{t}, where U =
{ur,...,ux},Q = {q1,...,qx}. One new action is added to the set of actions:

Actp = Actw{L}. All states from the set  have only one transition leading
to state t: Vg € Q : Plg,a,¢'] = 1iff « = 1L,¢' =t and is 0 otherwise. All states
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from set U have a transition leading to the respective ¢ state and to other MECs:
Vu; € U : Pluj, L,gj] =1 and V7 = (s,v, 1) € ~ \ ~7I,5 € S : Plug, v, u;] = p(s'),
where s’ € S%. The reward structure assigns non-zero rewards only to states from
set Q: Vg€ Q :op(q,L) = @?gg’ and in all other cases gp(s,a) = 0.

The connection between the long-run average values in M, and total reward
values in D, is established as follows:

u;j if s e 857

Vs e S: lvalé\stg(s) = urewz)“’t(f(s)), where f(s) = {

s  otherwise

One can see that steps 1 and 3 outlined above admit efficient solutions, while the
algorithm for step 2 is based on linear programming. In the context of Markov
decision processes algorithms for linear programming often do not scale well with
the size of the problem, compared to iterative algorithms, such as value or policy
iteration. So far, however, no iterative algorithm has been developed for long-run
average rewards for Markov reward automata. In the next section, we fill this gap by

presenting an iterative algorithm for the computation of long-run average rewards
for MRA.

5.3 Iterative Approach

In this section, we present a new approach for quantifying the optimal long-run
average reward for Markov reward automata. Recall that for steps 1 and 3 of the
general case solution, shown in the previous section, there exist efficient algorithms.
At step 2 one needs to compute the long-run average reward for each MEC of the
MRA. This problem can be reduced to the computation of optimal long-run average
reward for unichain MRA and so far only a solution based on linear programming
is known for this problem. In this section we present an iterative approach for
quantifying optimal long-run average rewards in unichain MRA and show how to
integrate it into the general case solution to obtain an iterative solution for the
general problem. When solving the former we will only consider those unichain
MRA that have strongly connected underlying graph, since we only need a solution
for MECs of a given MRA.

The core of our approach lies in the following observation: a Markov reward
automaton can be considered as a compact representation of a possibly exponentially
larger CTMDP. This observation enables us to use efficient algorithms available for
CTMDPs [Put94] to compute optimal long-run average rewards. But since that
CTMDP, in the worst case, has exponentially more transitions, this naive approach
does not seem promising. We circumvent this problem by means of classical dynamic
programming and thereby arrive at an efficient solution that avoids the construction
of the large CTMDP.

We start by formally defining the long-run average rewards in CTMDPs in
Section 5.3.1. Next in Section 5.3.2 we show how to obtain a CTMDP that has the
same long-run average reward value as a given unichain MRA. We describe ways to
avoid construction of this potentially exponentially large CTMDP in Section 5.3.3.
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All these results allow us to obtain an iterative algorithm that approximates long-
run average rewards value, which we discuss in Section 5.3.4 and evaluate on a set
of benchmarks in Section 5.3.5.

5.3.1 Long-run Rewards for CTMDPs

In this section we formally define optimal expected long-run average reward for
CTMDPs.

Definition 5.3.1. A continuous-time Markov decision process (CTMDP)
with rewards is a tuple C, = (S¢, Acte, Re, 0%, 5., where (Se, Acte, Re) is
a CTMDP, ggt : S¢ — R is a state reward function and ggm :Se x Acte — R
s a transition reward function.

Example 5.3.1. Figure 5.2 shows an 297
example of a CTMDP with rewards. Re- Zl.gh 0.03
wards are denoted in the same way as for i
MRA, i. e. next to the respective state or (0 t 1 o
transition in a green frame. Here state & >

o,
(high) has a state reward 0.4 and state T o
(low) has reward 0.1. Transition labelled 0 o
with high has transition reward 10, the a1

one labelled with low has transition re-

ward 2, and transition o has reward —1. FIGURE 5.2: An example of a CTMDP

with rewards.

ag,t aq,t Qn,tn
For a path fragment ¢ = 5o ——= §1 ——> - - - S5, —— the total reward over ¢

is defined as follows:

n
rewe, (@) := Z Qgt (si) - ti + thm (84, ;)
i=0

. . ,t ,t L. .
For t € R5q the prefiz of an infinite path p = s 2070, s1 Rl So -+ until time ¢ is

a path fragment or an infinite path, defined as follows:

0 if tg >t
. Wt n—1,tn— . -
preﬁxf(p) = gy 20 g,y Sl Z?:Ol ti <t Yot >t
p otherwise

Let s € S¢,m € 1I,. The long-run average reward is the random variable L¢, s r :
Paths” — R, on the probability space (Paths™, PY, Prg,s [-]) defined as follows:

1 )
Le, sx(p) = tlggo ;rewce (prefle(p))
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Definition 5.3.2. Let m € II, and s € Sc. The (expected) long-run aver-
age reward and optimal (expected) long-run average reward are defined as
follows:

C
valz?(s) :=E [Lc, s.x] = / Ley s (p) - Prl  [dp]
c Paths (56)
(s) := opt lvalz®(s)
well,

@
IvalSe,

We denote with Ival ¢ the vector of values lvalg"(s) for all states s € S¢ and analo-
gously the vector of optimal values is denoted as lvalg;. As shown in [Put94], for a
unichain! CTMDP C we have Vs, s’ € Se : lvalggt(s) = lvalggt
we will refer to this value as @ﬁgt.

Computation of value lvalgf)t(s) in unichain CTMDPs is a well-studied problem
that is solved via a reduction to optimal long-run average rewards in discrete-time
MDPs [Put94]. The latter can be solved exactly via linear programming or policy

iteration or approximated with value iteration.

(s"). In the following

5.3.2 Value Preserving CTMDP

Our first step towards the iterative solution is showing that for any unichain Markov
reward automaton there exists a unichain CTMDP with rewards that has the same
optimal long-run average reward value. We first demonstrate the transformation on
an example.

Example 5.3.2. Consider the MRA M, depicted on the left of Fig. 5.3. The
state-space of the value preserving CTMDP C,, shown on the right of Fig. 5.3, is
the set of Markovian states of M,y. If a Markovian state s of M, has outgoing
transitions leading only to Markovian states, e. g. states s1 and sa, then C, preserves
the transition rates, i.e. Vs' € MS : Re[s, L,s'] = R]s,s']. States that have an
outgoing transition leading to a probabilistic state are treated differently. Consider
state sg. Let PSs, be all probabilistic states between sg and some other Markovian
state. In our case PSs, = {po,p1,p2,p3}. In C, state so has as many actions as
there are different mappings from state p; € PSs, to one of its enabled actions. In
other words, each enabled action of sy in C, corresponds to a stationary strategy
over states from PSg,. For example, Ay could be the following mapping: Ao(po) =
a0, Ao(p1) = a1, Ao(p2) = 2, Ao(p3) = 3. In this example state sy has 2* = 16
actions in C,.

Next we discuss transition rates in C,. The probability of moving from s to
s wvia action A in C, is the same as probability to reach s’ when starting from s
and following strategy A in M,. The rate of the respective transition is obtained by
multiplying this number with the exit rate of state s. Assume that all the distributions
of outgoing transitions of states p; are uniform. In this case Re[so, Ao, s1] = (A1 +

A2) |52 (0.5 140.5-0) + 522 (1 1)| = 0.5 Ay + Ao

!The definition of a unichain CTMDP is analogous to that of a unichain Markov automaton.
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FIGURE 5.3: An example of an MRA (left) and its value preserving CTMDP (right).
In this picture we omitted the probabilities of the probabilistic transitions of the
MRA and the rewards of the MRA and the CTMDP.

Finally, state rewards of Markovian states are the same in M, and C,. Since
probabilistic states are not present in C,, we need to store rewards of those transitions
somewhere, and we will store them in Markovian states. Namely, transition reward
for a state s and an action A in C, will be the expected transition reward gathered
when starting from s and until reaching any other Markovian state in M, while
following strategy A. For example, if the only non-zero rewards are reward of

transition pg 0, wu, which is 2, reward of transition ps s, i, which is 3, and reward

E
of the Markovian transition sg ig,u”, which is 1, then reward of so via action Ag
inCois x5 5-1-(1+2)+ x5 3 1-(1+2+43) + 22 - 1-1- (1),

We will next describe this transformation formally. Let M, be a unichain MRA. The
value preserving CTMDP C,(M,) = (S¢, Acte, Re, 0%, 65,,,) is obtained as follows:

State-Space: S¢ := MSp.

Action Space: Informally, an action for a CTMDP state s € S¢ will be a stationary
strategy back in the MRA, that defines an action for each of the probabilistic
states reachable from s and located between s and some other state from Sc.
Formally, we denote with PS; the set of all probabilistic states s’ € PSy that
are reachable from s via the transition relation --», i.e. 3s” € S : " € post(s)
and s”--+* ', where --+* is the transitive closure of relation --». We create
functions A, that will serve as an action for state s in the CTMDP C. The
function maps each state s’ reachable from s to one of its enabled actions,
i.e. if PSs; # (), then A, : PSs — Act, s.t. Vs’ € PSs : As(s') € Act(s'). If
PS, = (), then there are no probabilistic states reachable from s and we just
create a new action 1. Each function A, can be thought of as a macro-action,
defining an action for each state in PSs;. The set of all such functions for
state s denotes all possible mappings of probabilistic states reachable from s
to one of their enabled actions. Then the set of all enabled actions Acte(s)
for state s in C is the set of all possible functions Ay or action L if PSs; = (),

and Acte = Uyeg, Acte(s).
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Transition matriz Re. If state s has no probabilistic successors, then state s has only
one enabled action L and matrix Re just repeats matrix R: If Acte(s) = {L},
then Re[s, L, s'| = RJs, s]. If Acte(s) # {L}, then

VAg € Acte(s), s € Se : Re[s, Ag, 8'] := E(s) - Prﬁis [Cylp(E(s,8))]
where
E(s,s") = {p € Paths*(M) | |p| =1, p[0] = s pi =" and

if ]p|>1then V1<i<|p|—1:pli] € PSpm}

The value Pr%’s [E(s,s")] denotes the probability when using scheduler A
to reach state s’ from state s via one Markovian transition from s and only
probabilistic transitions afterwards.

State Rewards remain unaffected o5 (s) := ost (8).

Transition Rewards are slightly more involved. Essentially, transition reward for ac-
tion A of state s in C,(M,) combines transition reward of the outgoing Marko-
vian transition of s and transition rewards of all the probabilistic states that
are in the MRA, but are not present in C,(M,). Formally, let EVT(s,s') be

As As(sn
the set of untimed paths from E(s,s'), i.e. pVT = s =N 51 ﬂ) <t Sp &
. J_, As ,t As n 7tn
s € EV(s,s") iff p=s % 1 (1) e Sy, Aslondtn, 1 ¢ E(s,s’). Then

Vs € Se, A € Acle(s):

Qtrn 3, A Z Z PA[pUT] ’ TA[pUTL

S GSC pUTEEUT(S,S’)

1L A(sy A(s
where for pUT = s = s (1) . 8p (5n) s

]PA[pUT] = ]P)[Sv 51] . P[SlvA(sl)v 52] t ]P[Sna A(Sn)a 5/]
TA[pUT] = Otrn ((S’ E(S)7:U’0)) + Otrn ((Sla A(sl)’ lu’l)) + -+ Ot ((STHA(STL)?MTL))

The action reward for a state s and an action A in Cy(M,) is therefore the
transition reward expected to be accumulated over all untimed paths from s
to some s’ € Sc.

Lemma 5.3.1. Let M, be a Markov reward automaton and Co(M,) =
(Se, Acte, Re, 05, 65.py) is the CTMDP obtained as described above. Then

7o7Ce(Mo)

valr? = Tva alopt

opt -

Proof. First of all we will define a mapping between schedulers in M, and C,(M,).
Let IT™S be a set of schedulers in M, that depend only on the last state on the path
and on the last Markovian state on this path, if any. Such a scheduler = € TIMS
can be defined as 7 : MSW{ L} x PS — Act, where the first component equals L if
there is no Markovian state on the path.
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Let m € IIM9 be a strategy in M,. We will denote with f[r] a stationary strategy
in C,(M,) obtained as follows:

Vs € Se :

fil(s) = {J_ if PS, =0

A, s.t.¥ps € PSs : A(ps) = m(s,ps) otherwise

The inverse of mapping f denotes a mapping from a stationary strategy in C,(M,)
to a set of strategies in M, from the set IIMS. Let m¢ be a stationary strategy in
Co(M,), then f~1[mc] is a set of strategies 7 € IIM¥ in M, that satisfy the following:

Vms € MS,ps € PSps,m € [ [mc] : w(ms, ps) = A(ps), where A = 7mc(ms)

Mapping f~1[rc] is a set because a stationary strategy of C,(M,) does not define
any behaviour on the paths of M, that did not reach any Markovian state yet,
i.e. schedulers 7™ € f~1[rc] may differ in decisions for the situations when the first
component is |.

Notice that both mappings f[-] and f~![-] are surjective, i,e. each scheduler

7 € I3 is mapped to at least one stationary scheduler m¢ € Hﬁgng@ ) and for each

stationary scheduler 7¢ € Hgggf@ ) there exists a scheduler € TTMS that is mapped
to it. Taking into account that optimal schedulers in both M, and C,(M,) are

stationary and Hé\f;’t C IIMS | it suffices to prove either of the following statements:

vr e M5 s € MS: lvalﬁ/lg(s) = lval(]ifgwg)(s) (5.7)

Or in the other direction:

Ve € Hﬁ,ﬁg@@), 7€ fmel, s € Se lvalfrg(Me)(s) = lvalﬁMg(s)

We will prove the former and start by showing that the stochastic process in-
duced by a scheduler = € II™% on Markovian states of M o coincides with the one
induced by f[r] on states S¢ of Co(M,).

First of all, the exit rate of state s € MS coincides with the exit rate of s and
any other action A € Acte(s) in C,(M,). Consider s € MS. If A = L, then s has
no probabilistic successors and by definition:

E(s,1)= > Re[s,L,s]= > Rs, 5= R[s,s]=E(s)

s'eSe s'eSe s'eS
If A# 1, then:
E(s,A)= > Re[s,A,s|= > E(s) - Pry’ [Cyly(E(s, )]
s'eSe s'eSe
=E(s) > Pri [Cyly(E(s,s))]
s'eSe

Since M, is non-Zeno, then all paths starting from a Markovian state reach another
Markovian state with probability 1, therefore > . Pr%s [Cyly(E(s,s")] = 1.
Thus also in this case E(s, A) = E(s).
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Next we show that the probability induced by = € IIMS in M, to transition

from s to a Markovian state s’ is the same as the distribution P[s, f[r](s), '] in
Co(M,). Let s € MS. If s has no probabilistic successors then Re(s, L,s'] =
R[s, s'| and therefore the probability distribution over successor states (which are
only Markovian) is the same in M, and C,(M,). If s has probabilistic successors,
then

E(s) - Py [Cyly (E(s, )]
E(s, f[m(s))

Rl S0 e
TGO

Thus the probability to move to state s’ € MS starting from s via only probabilis-
tic intermediate states and when following strategy = in M, is the same as the
probability to transition to s’ starting from s and following strategy f[n] in C,(m).

We have thus shown that the stochastic process induced by = € IIMS over
Markovian states of M, is the same as the stochastic process induced by f[r] on
states of C,(M,). Next we will show that the rewards accumulated in both processes
also coincide. We consider state rewards and transition rewards separately.

We start with expected state rewards. Expected state reward accumulated from
a Markovian state s in M, over all paths is g (s) /E(s). Since exit rate of state s
in C,(M,) is the same for each action and equals E(s), then expected state reward
of state s in Cp(M,) is 65 (s) /E(s) = ost (s) /E(s). Residence time in probabilistic
states is 0 and therefore expected state reward accumulated from a probabilistic
state s is ost (s) -0 = 0. Thus expected state reward accumulated in both processes
coincide.

We move to expected transition rewards. In the following we denote a path
p € E(s,s") as follows p = ((s0,v0,10),t0) -+ ((Sns Vn, fin), tn) * Spt+1, Where sg =
8,8p41 = 8, n € Zsg. Similarly, pYT = ((s0, 0, f10)) - - - ((8ns Vn, i) - Sns1, Where
so = 8,8p41 = . Consider expected transition reward collected when following
strategy m € IIMS starting from a Markovian state s and until the first visit to some
other Markovian state (i.e. over finite paths in UgepgE(s,s')) in M,

PrWM’s [CylM(E(s, 8'))] =

lp|—1

S [ X o (st ) et
SEMS, (o ) =0
[p" |1 [PV -1
- Z Z Z Otrn (32' &Mz) -P[so, s1] - H Plsj, 7(s,85), sj41]
SEMS pUTEEUT (s,5)  i=0 j=1

=Y DY e P

s'€EMS pUT e EUT (5,5")
C
= &Qtrn (37 f[ﬂ—](s))
Thus the expected reward accumulated over transitions in M, after leaving a Marko-
vian state s until encountering some Markovian state s’ while following strategy =

is the same as the expected transition reward accumulated in C,(M,) when leaving
state s via action dictated by fr].
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This concludes the proof of (5.7).

Remark 5.3.1. Notice that a stationary scheduler that is optimal for HIS;;EM@)

may not be stationary w.r.t. M,. For example, consider the situation in which
two Markovian states msy, and mso can reach the same probabilistic state ps. Both
Markovian states become states of CTMDP C,(M,). If state ps has at least two

enabled actions in M,, then there exists an enabled action A € Actc(msy) and

B € Acte(msz), such that A(ps) # B(ps). If an optimal strategy mc for @SEEMQ)

chooses action A for msy and action B for mso, then there exists no stationary
strategy 7 in M, that takes the same decisions as w¢c. However [GTH" 14] shows that

there exists an optimal strategy for Ival

an optimal strategy we for lvalOEEMg) that is stationary and such that in situations

when the same probabilistic state ps is reachable by multiple Markovian states, this
strategy takes the same decision for ps, i.e. for the example above A(ps) = B(ps).

é\;ltg that is stationary. Therefore there exists

It is easy to see that even for toy models the number of transitions of the
CTMDP C,(M,) can grow extremely fast. If a Markovian state s in M, can
reach n probabilistic states (i,e. |PSs| = n), and each of those states has at least
two enabled actions, then the set of enabled actions Actc(s) of s in Co(M,) is 27,
This growth is therefore exponential in the worst case. This means that there may
exist such MRA, for which the value preserving CTMDP is sub-exponential (e.g.
polynomial) in the size of the MRA. And if this is the case, one can simply apply
existing CTMDP algorithms to compute value mg\:f = mﬁgEMg) (see Section
5.3.1 of this chapter) and skip the rest of this chapter. For those cases when the
CTMDP model preserving the long-run average value of an MRA is indeed way
too large to be efficiently analysed, we designed efficient techniques that utilise the
structure of the MRA and dynamic programming. This will be described in the
next sections.

5.3.3 Dealing with Exponentiality

In this section, we will develop a simple yet efficient solution to cope with expo-
nentiality, harvesting the Bellman equation for CTMDPs [Put94] together with the
structure of M,. The Bellman equation for CTMDPs looks as follows:
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Lemma 5.3.2 ([Put94]). Let C = (S¢, Acte, Re, 05, 65,,,) be a unichain CT-
MDP with rewards. Let n > Enax, then there exists a function h : S¢ — R
and value a € Rxq that are a solution to the Bellman equation:

Vs € Se :

C . C
h(S) 4 @ = opt { Otrn (S,Oé) E(Sva) + Ot (S) + Z Pc[S,O{, S/] . h(Sl)}
n a€Actc(s) n

s'€Se
(5.8)
where - :
= - if s #s
n._
PC[37 a, s ] = {1 _?E(s,a)—?c[s,a,s]) 'Lf = (59)

—
Moreover a = Ivalgp,.

A naive direct application of this Bellman equation to CTMDP C,(M,) is prob-
lematic in the right-hand side of (5.8). As we established at the end of the previous
section, the optimisation step required for computing the right-hand side may have
to range over exponentially many actions. Left untreated, this operation, in essence,
is a brute force check of optimality of each stationary strategy in M, (each of those
strategies induces an action in the CTMDP). In the following, we will show how to
avoid this problem by working with M, itself and not with C,(M,). Informally,
we will show that the value on the right-hand side of (5.8) is nothing more than
the optimal expected unbounded reward for a certain MDP. We start with defining
this MDP.

Terminal MDP and its Reward Structure. Let n > E,.«. The two-step
procedure below constructs an MDP that will be used for an efficient solution of
the optimisation problem on the right-hand side of (5.8).

1. At first we obtain the MDP D, = (S, Actw{Ll},P,). This MDP keeps all
probabilistic states of M, and their actions the way they are in M,. For each
Markovian state s € MS the MDP contains state s that has only action L
enabled. The probability distribution for s and L is the distribution over suc-
cessors of s after it has been uniformised with rate n (i. e. a self-loop transition
with rate n — E(s) is added to the Markovian transition relation):

P[s, , §'] if s € PS,a € Act(s)
n . JRI[s; 8/ if se MS,a= 1,5 #s
Pyls, ] := 1— E&O-RIssl 4 s e MSa= 1,5 =s
n Y Y
0 in all other cases

An example of the MDP D, for the MRA depicted in Fig. (5.4a) is shown in
Fig. (5.4b).
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F1GURE 5.4: Construction of the terminal MDP with uniformisation rate n. Figure
(5.4a) depicts an example MRA. The result of the first step of the transformation
is shown in figure (5.4b), and the second step is depicted in (5.4c).

2. Next, for each Markovian state we introduce a copy state and redirect all
the transitions leading to Markovian states to the respective new copy states.
Additionally, we introduce a terminal state ¢, that has only one self-loop transi-
tion. Let Dy = (S, Actw{L},P,) be the MDP obtained in the previous step,
then tD(n) := (5, Actw{L},P’), where §" = SWS., W{t}, Sep = {sep|s €

MS} and
(P,[s,a,p] if s’ =pe € Sep,a € Actw{ 1}
P,(s,a,s'] if s’ € PS,a e Actw{Ll}
P'[s,a,s'] =<1 if s€ S, s =t,a=_1
ifs,s =t,a=_1
0 in all other cases

\

We will call MDP ¢D(n) terminal, because all the paths of this MDP reach
the terminal state with probability 1. Fig. (5.4c) shows an example of MDP
tD(n) for the MDP D, depicted in Fig. (5.4b).

Terminal MDP ¢D(n) = (S', Actw{L}, P’) will be used along with the reward struc-
ture Q?D(n) defined for h : MS — R as follows:

Otrn (T) if se PS,a € Act(s), T = (s,a, ) € --»
o (5.0) = (05t (8) + E(s) - oten (7)) /1 if s € MS,a= 1,7 =(s,E(s),n) € —
tD() ' h(ms) if s =mscy € Sep, a0 =1

0 in all other cases

A Better Bellman Equation. The following lemma shows that the right-hand
side of the Bellman equation in (5.8) is the optimal expected unbounded reward in

MDP tD(n) for reward structure Q?D(n)i
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Lemma 5.3.3. Let Co(M,) = (S¢, Acte,Re, 05, 65:0)5 1 > Emax, h: Sc — R
and D, = (tD(n), Q?D(n))’ where tD(n) = (Sp, Actp, Pp). Then

Vs € Se :

5 €. (s,A)-E(s, A
urew('l))pgt(s) _ Ost (8) + opt Otrn (57 ) (8, ) + Z Pc[s, 147 Sl] . h(S/)
n A€ Actc(s) n s'€Se

(5.10)

Proof. For a state s,s’ € MS we denote with Paths; o (D,) the set of infinite paths p
in D, that start from state s and eventually reach state ¢ by passing through state
s',i.e. p[0] = s and In € Zxo : p[n] = t, p[n — 1] = s, Since M, is non-Zeno, then
in D, the measure of set Uy ¢ MgPaths“’ /(D,) is 1. Additionally, optimal schedulers
for ulrevvo’é)t are stationary. Therefore for s € MS we can rewrite value urewg)t( ) as
follows:

UI‘eWODth (s)

= opt / CE. (p) - PrE [ dg]

WGH“ Paths” (D,)
-1

= > > H Ppls;, (s;), 5511] Z Ol (51, 7(s2))

WGHstatseMSpePaths (Do) §=0

= (s L)+
k(p)—1

Z Z H PD Sj, T SJ S]+1 Z Qt’D 517 z))

WEHstatSEMSpEPaths (Do) =0

]P’D o] 2]

G (s S) * Otrn
e . I D S (R

nelly 2, s'e MS p€Paths? ,(D,)

where Vj € Z>o : s; = plj], k(p) > 2 is the minimal index 4, such that p[i] = ¢, and

E(s
T=35 73

Next we will rewrite the right-hand side of (5.10). By definition

Qtrn S, A Z Z ]P)A[pUT] ) TA[pUT]

s EMSpUTeEUT(s,s’)
If s # s

Pels, A, 5] = 28

Py, [Culp(B(s, )] = 2 ST V)
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If s = s
(E(s) —Re[s, A,s]) _,  E(s)
n n

—1_ E?(;) ) (1 - Z PA[pUT])

UTcEUT(s,s)

Pels, A,s] =1 — . (1 — Prﬁ/fs [CylM(E(s,s))])

As established in the proof of Lemma 5.3.1: VA € Acte(s) : E(s,A) = E(s). There-
fore

¢ S . S
Qtrn( 7A> E( 7A> + Z Pc[S,A,S,} 'h(S/)

s'eSe

=D D DI NV S R O BT

S;/e;i\gSpUTeEUT(S,S/) n
E(s
+ 7(7)' S P! ralo"T) + Pels, A 8] - (s)

pUTeEUT(s,5)

=D D DI NV Sl R A BT

s'eMS pUTeEUT(s,s") n
s'#s

F(1-ED) e+ BT R (a4 )

n n pUT€EUT(s,5)
— Z Z IP)A[pUT] . ET(]S) . (TA[pUT] + h(S/)) + (1 — Eés)> . h(S)
s'eMS pUT c EUT(s,5")
D S AP Ey(:) (4 (U] + h(s)) + <1 _ Efﬁ) - h(s)
s'eMS pUTeEUT (s,5")
U
where 7/ [p"T] = r4[p""] = otn (7).

Taking into account that for each s € MS a stationary scheduler in Hgfat can
be considered as an action from set Actc(s) and vice versa an action A € Acte(s)
defines a stationary scheduler for paths from Pathsy(D,), it suffices to prove that
VA € Acte(s):

o> PRIkl =

s'eMS pEPaths:”S, (Do)

E(s E(s
> % el B ) + (1- 22
S’EMSpUTEE'UT(s,s’) n

For p € Paths? ,(D,), where s’ # s:

8,8’
R[s, s1]
n

Pg[p] = 'P[SLA(SI)’S?] "'P[SWA(SH)’SI]
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— . . -P[s1, A(s1), s2] "'P[3n7A<3n)?S/]

n E(s)
— E(S) IPA[,OUT]
n )

where pU7 is the respective path in EV7(s,s’). Notice that for s # s’ each path
p € Paths ,(D,) corresponds to exactly one path pUT € EVT(s,s') and vice versa.
Ifp=s=2 515, = St EN i>t-~-, then pUT = s 2% s1--- s, = &' and
analogously in the other direction.

Next we consider transition rewards. For p € Paths:s, (D,) and respective VT e
EVT(s,5"):

k(p)—2
ralp] = h(s') + Z oun (s A(s3), 1)) = h(s") + 'y [p""],

=0 if k(p)=2

where p; is the distribution of the respective transition. Therefore

o> PRl Rl

5867&1\‘/5;5' pGPaths:iS, (Do)

=Y S e 0y 0T 4 hs))

SEMS pUT e EUT (5,5) "
s#s'

Next we consider the case of s' = s. For paths p € Paths; ,(D,) that pass through
at least one probabilistic state, everything above still applies:

> PRl rRlel

pEPathSL;:S (DQ)
k(p)>2

= > EG) (V7] (4 [0V7) 4 h(s)

pUTEEUT(

878)
|pUT’>1

What is left is the path p=s EX Sep St Site Pathsg ((D,):

E(s) — R]s, s]
n

PRlp] - rRlp) = (1~ ) - h(s)

If R[s, s] = 0 then there is no respective path in EV7 (s, s) and therefore:

> PRl Rl

pEPathsy ((Dy)
F(s F(s
= Y B e Ty T 4 ) + (1 - EE) )
pUT e BUT (s.5) n n
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If R[s, s] > 0 then there exists a path p/T = s Lse EUT(s,s), and therefore:

> PRl Rl

pEPaths? (Dy)
D D N B s R TG R (Rl L SO
pUTeEUT (s,5) n n
oV |>1
- Y Bl e+ B B
pUTEEVT (s,5) n
oV |>1
+1- 2 )
= S B T 0Ty e + (1 - 2 )

pUT€EUT (s,5)
This concludes the proof. O

Due to Lemmas 5.3.2 and 5.3.3 we can obtain a better Bellman equation for an
MRA as follows:

Lemma 5.3.4. Let M, be a unichain MRA and n > Enax then there exists
a function h : MS — R and value a € R>q that are a solution to the Bellman
equation:

Vs e MS: h(s)+ 2= urew?rj’t(s), (5.12)
n

where D, = (tD(n), Q?D(n)). Moreover a = @?gtg.

Equation (5.12) is better than (5.8) because it makes clear that the right-hand
side of (5.8) has some structure and therefore can be evaluated better than by
naively brute-forcing all the possibly exponentially many actions of the CTMDP
Cp(M,). Instead one can compute the values moplft. Previously in Section 5.1.1

of this chapter we have established that computation of urewOD"

ot 18 a well-studied
problem that admits efficient solutions. In the next section, we will make use of

those techniques to develop an algorithm for solving equation (5.12).

5.3.4 Algorithmic Solution

The goal of this section is to develop an iterative algorithm that computes value
@ﬁgf . We will achieve this by solving iteratively the Bellman equation (5.12).
For the case of CTMDPs, solution of the Bellman equation (5.8) can be found
with value or policy iteration [Put94]. Since equation (5.12) is a different way
of writing (5.8), we can apply these algorithms to (5.12). The algorithms would

evaluate the right-hand side of (5.12) in a brute-force manner, i.e. the optimal

value ureW;)DIft(s) would be computed by first computing values urew?g(s) for each

stationary scheduler 7 and then choosing the optimal one. Since the right-hand side
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Algorithm 6 RVI
Input: Unichain MRA M,, opt € {sup, inf}, approximation error ¢ > 0

Output: u such that |u — mﬁ;ﬂ < €/2, and e-optimal scheduler mqpy

Choose 17 > Epax

tD(n) «— terminal MDP (see Section 5.3.3)
s* «— any Markovian state of M

Vs € MS:uo(s) =0,ui(s) =1

Vs € MS:wy(s) =0

for (n = 0; sp(un+1 —un) < 55n++) do

Q;’g(n) +— rewards structure for the terminal MDP (see Section 5.3.3)

D, = (tD(n), Qiuﬁ(n))

v, ™ = TotalExpectedReward(D,, opt)

Vs € MS: unt1(s) = v(s)

Vs € PS: mopt(ps) = m(ps)

Vs € MS: wpt1(8) = unt1(8) — unt1(s™)

: 9/ = % : (maXSEMS(un-l—l(S) - un(s)) + minsEMS(un-i—l(S) - un(s))) + un(s*)
return ¢’ - 7, Topt;

— =
[ T

[ —
= w

of the Bellman equation (5.12) is in fact a separate optimisation problem in itself,
as shown by Lemma 5.3.4, instead we will apply dedicated algorithms that optimise

DQ
values urew, % (s).
Our solution, shown in Algorithm 6, is a relative value iteration algorithm? for
e

approximating value Ival,,. Here sp(v) := ‘mja\%{v(s)} - mji\}lls{v(s)}‘. We denote
s€ se

with TotalExpectedReward(D,, opt) a procedure that computes values UI‘eWOngt for

an MDP with rewards D, = (D, ptrn). If D = (Sp, Actp, Pp), then its output is a

D 4

pair (v, ), where 7 € IIg;,, and v : Sp — R, such that Vs € Sp : v(s) = urewZ)t(s).

Algorithm 6 has two levels of computations: the standard relative value iteration
for MDPs as an outer loop and during each of these iterations we make a call to

procedure TotalExpectedReward to compute values ureWODth(s).

Theorem 5.3.5. Let u, Topt be the output of Algorithm 6 for an MRA M,,
e € (0,1), opt € {sup,inf}. Then mope is e-optimal for Rﬁfj and |u —

aloe| < €/2.

Proof. Due to Lemmas 5.3.2 and 5.3.3 one can approximate the solution to (5.12)
with relative value iteration algorithm from [Put94]. Consider the case of ¢ = 0. In
this case Algorithm 6 is exactly the relative value iteration algorithm from [Put94]
applied to (5.8) for € = ¢/n.

Let v, be a sequence of values produced by the classical (i.e. non relative) value
iteration algorithm, applied to (5.8). It can be shown via simple induction, that

2(Classical value iteration is also possible, but may be numerically unstable, just like in the
CTMDP case [Put94].
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if Vs € MS : vo(s) = ug(s), then Vn € Z<p,s € S : up(s) = vp(s) — E?:_Dl ui(s*).
Consider value

Q
I

(i (5) = (6D + min o (5) — (51

S NI N

- (rg%<un+l<s> — () + i a(5) ~ un<s>>) T un(s")

s

/A

It has been shown in Theorem 8.5.6 of [Put94] that |¢' — lval el / | < €/2

and |¢ — lvalopt Q)/n\ < €/2. Or equivalently |¢' - n — lval o | < 6/2 and
lg" - 77 lvalogt | < €/2. Due to Lemma 5.3.1 this implies that 0 <opt lval

lval <0pt (— 1)1{mf} (©Pt). ¢ and therefore Topt is €-optimal for lvalopt Addltlonally,

lu — lvalopt | <e€/2.
Ul

Remark 5.3.2. Notice that Algorithm 6 relies on values urew, urewopt to be computed ex-
actly by procedure TotalExpectedReward(D,,opt). As mentioned in Section 5.1.1
possible candidates to solve the general case of this problem is an algorithm based
on a reduction to linear-programming and policy iteration. Value iteration based
approaches provide only an e-approximation of values moppgt and an e-optimal
scheduler, for a given €, and we cannot guarantee soundness of Algorithm 6 in this
case. This could seem as an obstacle towards a fully iterative solution for approz-

imating values lvalopt , and in fact it is from the theoretical perspective. However
we argue that this is not a barrier in practice. The only Markov automata models
known to us to date (that can be found in, e.g. [HKP"19]) have a very specific
structure. Namely, their terminal MDP is acyclic. Acyclic MDPs admit a value
iteration based solution for computing values urew 5, exactly, as discussed in Section

5.1.1. We therefore arque that Algorithm 6 suffices as an iterative approrimation

algorithm for @ﬁﬁg—’ for most practical needs.

Complexity. The algorithm iterates until convergence. The complexity of each iter-
ation is determined by the complexity of procedure TotalExpectedReward(D,, opt).
Let |S| = n be the amount of states, a = |Act| and m is the amount of edges in M
(see Section 4.1.1). Let Cg?gw(n m,a) denote the complexity of computing values

D,
urew,, ;. If these values are computed via a reduction to linear programming, then
the linear program has n variables and n - a constraints. If the MA is PS-acyclic,

then these values can be computed in time O(m).

Integration with the General Case Solution. In the following, we will (i)
discuss how Algorithm 6 can be used to approximate the optimal long-run average
reward value for a MEC, and (ii) discuss how to integrate thus obtained approximate
values into the general case solution presented in Section 5.2.

In order to apply to MECs the theory developed in this chapter for unichain
MRA, we need to ensure that Lemmas 5.3.1, 5.3.3 and Theorem 5.3.5 hold for MECs.
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This is enabled by two core observations, both established in [GTH"14]. First, there
exists an optimal strategy for MECs that is stationary. Second, the value of the op-
timal long-run average reward is constant for all states of a MEC. These properties
ensure that Lemma 5.3.1, and consequently Lemma 5.3.3, hold for MECs. Next, it
has been shown in Chapters 9.1.1 and 11.5.3 of [Put94] how the optimality equation
for MEC CTMDPs corresponds to that of unichain CTMDPs. Lastly, the correct-
ness of Theorem 5.3.5 for MECs follows from the correctness of the stopping criterion
$p(Un+1—1uy) in the “for-loop” of Algorithm 6 for MECs. The latter has been shown

in Chapter 9.5.3 of [Put94]. Therefore, in order to approximate value val' e for

a MEC M, one can follow the same pipeline “MRA — CTMDP [Pu—t>94] MDP” that

we have established for unichain MRA. This means that one simply needs to run
Algorithm 6 on M,.

Consider an arbitrary (not necessarily unichain) MRA M, and let M{; =
(87,~~7),5 = 1.k be the MECs of M,. General case solution presented in Sec-

]
tion 5.2 is only applicable if values lval t are computed exactly. Since Algorithm

6 approximates these values, we cannot use the algorithm to solve the general prob-

opt

J
lem yet. We will show that given an e-approximation of values lvalé\;[f one can
construct a collapsed MDP D,(e) that uses these approximations instead of exact

Do (€)

opt - This way the total error
introduced by all the approximations does not exceed 2 - ¢.
Let € 6 [0,1) and Dg = (D, op) be the collapsed MDP of M,,. We will denote

with lvadOpt . and urewopt . €-approximations of lvalé\;f and ulrewOpt for an MRA
M, and MDP D, respectively. Let D,(c) be an MDP obtained in exactly the same
way as D, with the only difference in the reward structure. Instead of assigning

Formally, D,y(e) = (D, ¢pe),

values and compute an e-approximation of value turew

reward lvalopt to MEC M, it assigns reward lvalopt .

where Vg; € Q : 0p (g5, L) = lvalopt . and in all other cases gp (s, a) = op(s, a).

Lemma 5.3.6. Vs € S : ‘lvalopt (s) — ureWODpt(?(f(s)) < 2-¢, where

£(s) = {uj if s€ S

s otherwise

Proof. For € = 0 the staternent follows from the general case solution described in
Section 5.2, since lvalopt (s) = ureWODpt( f(s)). Consider € > 0. Then:

llvalopt (s) — urewo2 9 (f(s))
= [urewp (£(s)) — urewgt @ (/(s))|
ureWODFf’t(f(s)) - urewoplft(a) (f(s)) ‘ + ureWODpt(E) (f(s)) — urewoplfé? (f(s))

< ‘urewOD;t(f(s)) — urew%’t(s)(f(s))‘ t+e
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Table 5.1: Parameters of models used for the experiments.

Model |S| MECs Emax maxsecgs |Act(s)|
dpm 112-5,666,749 1 2.00-6.00 3-8
ps 113-9,565,937 1 2.80-256.80 2-8
gs 577-7,065,927 1 4.50-8.50 2-12

ftwc | 147,681-8,749,281 1 2.13-3.02 59-5

Analogously to Lemma A.5 we can show that ureWODp"t(f(s)) — urewODIft(E) (f(s)] <e.
This concludes the proof.

O]

5.3.5 Experimental Evaluation

In this section we present results of an empirical comparison of Algorithm 6 (de-
noted in the following with RVI) and the linear-programming based solution from
[GTH"14] (denoted in the following with LP), discussed in Section 5.2. Both al-
gorithms are implemented in the Modest Toolset [HH14|. All experiments were
conducted on Intel Core i7-4790 with 16 GB of RAM running 64-bit Ubuntu Linux
18.04. Details on how to obtain all the data points used in the plots of this section
can be found in Appendix B.1.2.

Whenever we request a certain accuracy for results, we request absolute, not
relative, accuracy. If algorithm RVI is used to approximate long-run rewards up
to error €, then we will denote this with RVI.. The Modest Toolset uses Google
OR-tools [PF] as an underlying linear programming solver and does not provide
any means to adjust the parameters of the solver. We, therefore, use the default
ones for the LP. We set the timeout for experiments to 20 minutes; a timeout is
denoted in plots by an “x”. In this section, the runtime of an algorithm on a certain
problem includes only the time it takes to compute the long-run average values and
does not include the time that it takes to load the respective model into memory.

Models. We evaluate the algorithms on four MA benchmarks from the Quantita-
tive Verification Benchmark Set (QVBS, [HKP*19]): Dynamic Power Management
(dpm, version 2), Fault Tolerant Workstation Cluster (ftwc, version 3), Polling Sys-
tem (ps, version 3) and Reentrant Queuing System (gs, version 3). All models have
open parameters, such as buffer capacity (that affects state-space size), the num-
ber of various request types (that is related to the maximum number of enabled
actions), etc. Varying these parameters allows us to scale the models up from small
to large state-spaces to compare the performance and scalability of the algorithms.
Due to the absence of long-run average reward properties in most MRA models of
the benchmark set, we added sensible long-run average properties to most of the
Modest models in order to be able to do a performance comparison. Those are
mainly steady-state probabilities (i.e. the special case of a rate reward of 1 in some
states and of 0 in all others), or properties describing long-run average costs of
running the system. All the models and properties used for the experiments can
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FIGURE 5.5: Runtime comparison of RVI and LP varying those problem parameters
that affect state-space size (5.5a) and max number of actions (5.5b).

be found in Appendix B.2.1. Table 5.1 reports on minimum and maximum values
of the state-space sizes, Enax, highest number of enabled actions maxgeg |Act(s)|
and number of MECs across all the models used for the evaluation presented in this
section. The number of maximal end components was at most 1 across all models.

Discussion. We evaluate the algorithms on three sets of experiments: (i) Vary-
ing those parameters of models that affect the state-space size, (ii) the number of
enabled actions and (iii) varying accuracy of the approximations.

Model Size. The results for experiments (i) and (ii) are presented in Figure
(5.5a) and Figure (5.5b). We show the results as scatter plots with log-log axes. A
point (x,y) states that the runtime of the algorithm noted on the x-axis on one
instance was x seconds while the runtime of the algorithm noted on the y-axis
was y seconds. Thus points above the diagonal indicate instances where the x-tool
was faster than the y-tool. For the plot in Figure (5.5b) we do not compare the
algorithms on ftwc model because the model does not provide any interface to vary
the number of available actions. The general observation from these experiments is
that RVI scales much better with the increase of model size than LP, often having
an advantage of several orders of magnitude. The LP algorithm can be comparable
on smaller models, but on larger ones RVI takes over.

Accuracy. The comparison with respect to changing the accuracy of the approx-
imations is shown in Figure 5.6. Here the plots have log-log axes and we reversed
the x-axis since approximation with higher accuracy (lower values of the x-axis) is
a harder problem than approximation with lower accuracy (higher values of the
x-axis). We evaluate both algorithms on four models and accuracy values ranging
from 1073 to 1071%. The value of the y-axis is the running time of the algorithms in
seconds. Recall that we cannot vary the accuracy parameter for the LP algorithm.
Therefore for each experiment in this plot, the LP algorithm provides only one value.

163



5.

OrTIMAL LONG-RUN REWARDS

164

We depict this value with a
solid line parallel to the x-
axis. The symbol at the begin-
ning of the line together with
the colour of the line refers
to the specific model that was
evaluated. The RVI algorithm
provides approximations to the
true value up to the given accu-
racy and therefore for each of
the accuracy values we obtain
a different point on the plot.
These points are denoted with
respective symbols from the leg-
end of the plot. Once again we
observe that RVI significantly
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FIGURE 5.6: Runtime comparison of RVI and LP
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outperforms LP even when the requested accuracy is very high.

5.4 Conclusions and Discussion

In this chapter, we revisited the analysis of long-run average reward value
for an arbitrary Markov reward automaton M,. Below is a brief overview of the

chapter:

— We recalled that computation of @M"

opt

Tval e

for an arbitrary Markov reward au-

tomaton can be reduced to three separate problems. Only one of those prob-
lems appears to be challenging, which is the computation of optimal long-run
average rewards for a unichain Markov reward automaton.

We show that in terms of long-run rewards Markov automata can be thought
of as an efficient encoding of an exponentially large CTMDP. Namely, for
every unichain Markov automaton M, there exists a (possibly exponentially
larger) unichain CTMDP C,(M,) that has the same optimal long-run average
reward value.

We derive a Bellman equation for value Ival, ¢’ of a unichain Markov automa-

Co(Mo,)

ton from the Bellman equation for value lval (s) of its respective CT-

opt
MDP. The right-hand side of the Bellman equation for lvalgf)gMg )(s) requires

exponentially many computations. We bypass this problem by showing that
the right-hand side is a known problem of cumulative unbounded reward in
MDPs that can be solved efficiently.

We obtain a sound iterative algorithm (Algorithm 6) for approximating @?gﬁ
of a unichain MRA M, up to an arbitrary given error bound e and show how
to integrate this approximate solution into the general case solution for an

arbitrary MRA.
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— An empirical evaluation of the iterative algorithm, that is presented in Section
5.3.5, shows that the iterative algorithm is better than the linear programming
based approach on many case studies. The running time of the iterative
algorithm often is several orders of magnitude better than that of the linear
programming based solution.

Future Directions.

— Approzimate solution for the inner loop. We have shown correctness of Algo-
rithm 6 only under the assumption that the sub-problem of computing optimal
expected cumulative rewards in MDPs (step 9) is solved exactly. In general
case, this problem can be solved with the help of policy iteration or linear
programming. Both tend to scale worse than approximate algorithms, such
as value iteration. Value iteration, however, can provide an exact solution
only for a subclass of problems, e.g. PS-acyclic MA. An interesting problem
to investigate is whether correctness of Algorithm 6 can be ensured while us-
ing an approximation of the solution of the sub-problem at step 9. And if
yes, which error should be used for the approximations of this sub-problem,
to ensure that the overall error remains below a given threshold.

— Apply Bounded Real-Time Dynamic Programming (BRTDP) techniques to
further improve the running time of the analysis of long-run average objectives
for large Markov automata. This has been done for MDPs [BCC*14], however,
has not been considered yet for Markov automata.

— Multi-objective model checking. The only existing algorithm for model check-
ing multiple objective for Markov automata is presented in [QJK17] and so far
ignores long-run objectives. It is interesting to study whether it is possible to
integrate any of the algorithms for long-run rewards into the multi-objective
setting.
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Conclusions §

In this thesis, we studied several analysis problems for Markov automata that re-
mained challenging to date. The main contribution of this work is in new algorithms
to solve these problems. We believe that all the results that we have shown here
do advance our understanding of the problems and make a step forward in terms of
their analysis. There are, however, ways to improve at least some of our algorithms.
Below we give a brief overview of the achieved results:

Analysis of Time-Bounded Reachability Based on Switching Points. We have studied
switching points of optimal piecewise-constant schedulers and discovered a
convenient way to characterise them. Due to these results, we were able to
develop a new algorithm that approximates the time-bounded reachability
probabilities up to a given error bound. An empirical comparison of this
algorithm with existing ones shows that the algorithm is competitive, however,
does not strictly outperform all existing approaches. A more detailed overview
of the results can be found in Chapter 4, Section 4.6.

Time-Bounded Reachability on Partial State-space. We have designed an algorithm
that approximates time-bounded reachability probabilities with guaranteed
error bounds by performing computations only on a part of the total state-
space. The algorithm is randomised and is guaranteed to converge almost
surely. The empirical evaluation shows that the algorithm can analyse very
large models within a few seconds, as opposed to classical approaches that
take more than 20 minutes. A more detailed discussion of this algorithm can
be found in Chapter 4, Section 4.6.

Analysis of Long-Run Average Rewards. We have designed a new algorithm based on
value iteration that approximates the value of long-run average rewards for a
unichain Markov automaton up to a given error bound. Empirical evaluation
of this algorithm shows that it outperforms the existing approach based on
linear programming. For a more technical overview of the results we refer the
reader to Chapter 5, Section 5.4.
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Overall, we consider the analysis of the long-run average rewards for Markov au-
tomata mostly a closed topic. The value iteration algorithm that we developed in
this work seems to be a natural Markov automata extension of the same algorithm
for CTMDPs, which is considered to be one of the most efficient algorithms for
practical cases. The situation is not the same with the time-bounded reachability
probability. The empirical evaluation shows that there are still many models on
which our algorithm could be improved. The main direction for improvement is
to lower the bound on the error introduced by following a possibly sub-optimal
strategy. A more technical discussion of these questions can be found in Chapter 4,

Section 4.6.
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Proofs A

A.1 Auxiliary Lemmas for Section 4.1.2

Lemma A.1. Let w be a generic measurable scheduler, ps € PS,b € Ry,
then
Vse S: Prﬁfs {tt U:bapps} =0 (A.1)

Proof. For s € S,k € Zq we define E(s,k,b) C {p | p = tt U=ap,} to be the set
of all infinite paths p, such that exactly k transitions happen on p before reaching
ps at time b. Then:

{p|pEttU=apy} = [H E(s, kD)
]CEZ)()

We will show by induction that
Vs € S,k € Zzo,x € Rog,m € 10, : Prt [E(s, k,2)] = 0

This implies the statement of the lemma.

Consider £ = 0. In this case E(s,0,2) = () and therefore E(s,0,z) = () and
Prit [E(s,0,2)] = 0.

For a scheduler 7’ € II,, and a path fragment ¢ in the following we will define a
scheduler 7', ,, such that p € Paths* : 7', s(p) = (¢ 0 p).

Assume the statement is proven for all ¢ < k. Consider ¢ = k+ 1,s € PS:

Prﬁfs [E(s,k+1,2)] = Z 7(s)() Z P[s, a, §'] -Prﬁié(ws/ [E(s',k,z)]
acAct(s) s'esS

where ¢(a) = s %, By induction hypothesis Vs’ € S, 7" € II,, : PrﬂM/’s, [E(s,k,x)] =
0 and therefore Prﬁjts [E(s,k+1,2)] = 0.
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Consider i =k +1,s € MS.

s'eS

Prﬁf‘s [E(s,k+1,2)] = /E(s) E(s)T Z Pr”+¢’ o [E(s kx— )] dr
0

E(s
where ¢/ = s B, According to the induction hypothesis Vs’ € S,7’ € II,

Prﬁffs, [E(s',k,z —7)] is 0 for all 7 < z, and may be non-zero for 7 = z. How-
ever, due to properties of integrals, the value of the integral over interval [0, x)
is the same as over interval [0,z]. Therefore, due to the induction hypothesis
Pr,/r‘fg [E(s,k + 1,2)] = 0. This concludes the proof. O

Consider sets E(t,n) and functions pj (s, t) defined in the proof of Lemma 4.1.3.

Lemma A.2.

Vs€8,1>6>0,t,t' €I,,me{0,1,2},[t—t| <,

A2
AC e Ry : ‘pgpt(s,t) —pgpt(s,t’)‘ <C-9d (A42)

Proof. Let In = [0,a]]q, I1 = [[a,b], Iz = [[»b,00). The proof proceeds by induction
over n. Let n = 0. For s € MS N Sat(®2) and ¢ € I : pd(s,t) = e~ E()(a=t)  For
t eIy :pd(s,t) =1andfort € I : pdi(s,t) = 0. Thus for s € MS N Sat(Ps) (A.2)
holds. For s € PS N Sat(®3),t € Iy U I :pgpt(s,t) =0. Forte I : pgpt(s,t) =1.
Thus for s € PSN Sat(®2) (A.2) holds. For s € Sat(—~®2) function pf (s, t) is a
constant 0 and therefore (A.2) holds.

Consider n > 0,s € MS N Sat(—=P3).

Popt(5,1) = Qpgyi' (5.1))
—t

o

E(s)- e EO)T ZIF’SS popt sit+7)dr
s'es

O\Q_ o\

E(s) - e PO N " Pls, 8] Loy (7) - ol (st +7) d7
s'es

For t,t' € I : piy(s,t') = pope(s,t) = 0. Consider s € MS N Sat(—~®z), ¢, € Io or
t,t' € I;. w.1l.o.g. we assume that ¢t <. Then:

}pgpt(sv t,) - pgpt(sa t) ‘
— [ B FOT S Plsys - (Vowag (1) (5t 4 7)
0 S’ES

Lo (7) - e (5t 7) = Dl (s 4+ 7)] ) dr
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Consider the first integral obtained by splitting the sum. It equals the following:
b—t
TZP[S,S']-pZI;t (s',t+7)dr <C-(t' —t)

b—t! s'es

Consider the second sum. We will split the integral according to whether ¢ 4+ 7 and
t' + 7 are both in the same set I;, or in different ones:

b
/E(s) N Z P[s, s'] - Ljo,p—)(T ‘popt sit+T1)— pgp_tl(s',t’ + 7')‘ dr
0 s'es
= / [P + / oo + / e +
(t+7,t'+7)elox 1o (t+mt'+7)el xIh (t+7t/+7)el2 X 12 all the rest

If t + 7 and t' + 7 are in the same set [}, then according to the induction hypothesis
the respective integral is bounded by C - (¢ — t). Otherwise, the length of the
integration interval is not greater than ¢’ — ¢ and therefore the value of the integral
is bounded by C’ - (' —t).

The case s € MS N Sat(Py) is treated analogously. Consider s € PS. If
t,t' € I and s € Sate,(), then pp,(s,t) = phy(s,t') = 1. If t,¢' € Iy, then
Popt (5,1) = popt(s,t') = 0. In all other cases for x € {t,t'}:

P (5:2) = 2Pl (5,2) = opt 37 Pls, 8] ply!(,)
acAct(s) s'eS
And therefore

‘pgpt(‘g? t) - pgpt(sv t,)| = Z P[Sa «, Sl] ’ pgf;zl(3/> t) - P[S, B, 3/] ’ pgp_tl(sla t/)
s'eS

<D [Pls, o, 8] plod (s, ) = Pls, B, 8') - pon (5, 1)

s'esS

where o and (8 are respective optimal actions. For each of s’ we define vy =
argmaX{P[s,a,s’],}P’[s,ﬁ,s’]}. Then

[Pt (5,8) = i (5, <D Pls, e, '] - i (8,8) — it (8, 8)| < C - (' — 1)
s'esS

This concludes the proof.

A.2 Auxiliary Lemmas For Lemma 4.3.2

Lemma A.3. Consider the values ]/ji(s, 7', h), defined in the proof of Lemma
4.3.2 for ' € Il e, h: S —[0,1]. Then

Vs € S,i € Zsg : D'(s, 7, h) = Di(s, 7', ) (A.3)
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Proof. We will prove the statement by induction. It is enough to prove it for s € MS.
Given this, the case of ps € PS follows from the definitions of D%(s,7’,h) and
Di(s, 7', h).
For i = 0,ms € MS:
D°(ms,n’, h) = Z P)[ms,s"] - h(s") = h(ms) = D°(ms, 7, h)
s'"eMS

Consider i > 0,ms € MS:
D(ms, =, h)

= Z P.[ms, s"] - h(s")

s""eMS
R/ ! E
=2 (Z L SR (ms)>-P;_1[ms,s"]> h(s")
s"eMS \s’eMS max max

R/ / . E ~
= > Rlms. 51, D (s 7' h) + (1 — (ms)) D" Y(ms, 7', h)
SIGMS Emax EmaX

We will now rewrite the first summand according to the definition of R’

/ /
5 Rlnss) gorg o)

s'eMS Einax
Z Z R{ms, s" ‘rea™(s”,s') - DN 7', h)
s'eMS s’ eS Eimax
R "
:Z?S’S}Zrea( )D’ l(swh)
s"es max- - oeMS
R " .
_ Z []7;1573 ] 'DZ_I(SU,TF,,h)
s"’ePS max

+ Y R Rims, 5] Zrea( ') - DY, 7, h)

s"eMS Einax s'eMS

_ Z R[m'S»S//] 'ﬁifl(su ' h)

s"ePS Einax
+ Z R[ms, s" f)ifl(S// o h)
M )
”EMS Einax
ms S ~
— E 'DZ 1(8”,7‘(’,}1)
s"eS max

Lemma A.4. Let m € ll ., v: S — [0,1], € [0,1). Then Vi € Z>p,Vms €
MS the following holds:

D% (ms,m,v) < D(ms,m,v) < Di(ms,m,v) +i-e (A.4)
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Proof. The leftmost part of inequality in (A.4) can be proven via a simple inductive
argument taking into account that value Dé(ps, m,v) for a probabilistic state ps is
an ¢ under-approximation of value D*(ps, 7, v).

In the following we prove the rightmost inequality in (A.4). In order to prove
it we will additionally show that for a probabilistic state ps,i € Zxo the following
holds:

D (ps, 7, v) < Di(ps, m,v) + (i +1) -¢

Consider i = 0,ms € MS. Then by definition D%(ms, 7,v) — D(ms, m,v) =
v(ms) — v(ms) = 0. For a probabilistic state ps € PS the value DY(ps, 7, v) is an ¢
under-approximation of D°(ps, 7, v) and therefore D°(ps, 7,v) — D(ps, m,v) < .

Let i > 0,ms € MS.

. ) R ' : .
D (ms,7,v) ~ Di(ms. m.v) = 3 5] (D1 7 0) - DI 0)
s'eS max
F ) )
+(1- E(ms)) . (Dz_l(ms,ﬁ,v) — Dé_l(ms,ﬁ,v))
max
IH
<i-€

Consider ps € PS:

D (ps, m,v) — D.(ps, T, v)
= rea”(ps, Di(ﬂ-v U)|MS) - reag(psv Dé(ﬂ-’ U)|MS)
= rea” (ps, D (7, v)| ms) — rea™ (ps, DL(m, v)| us)

IH: <i-e

+rea” (ps, DL(m,v)|ps) — real (ps, DL(7, v) us)

<e

<(i+1)-e

This concludes the proof.

A.3 Auxiliary Lemmas for Lemma 4.3.6

Lemma A.5. Let M be an MA, ¢ € [0,1], opt € {sup,inf}, S’ C S and
w; : S —[0,1],i € {1,2} are goal functions defined only on S’ that satisfy:

Vs € 50 <opt w1(8) — w2(8) Sopt (_1)11{inf}(0pt) -
Then

Vps € PS: 0 Sopt rea’ (ps, wy) — rea®* (ps, wo) =15t (—1)]1{inf}(°pt) e (A.5)

181



A. PROOFS

Proof. According to [Put94], for any goal function g, the optimal reachability value
for probabilistic states satisfies the following equation:

rea®® (ps, g) = lim rea®®(ps,n,g) (A.6)
n—oo
g(s) ifseg
rea® (s, n, g) = opt > Pls,a,§] - rea®(s’,;n—1,9) elseifn>0,s€ PS
Y a€Act(s) s'eS
0 otherwise
(A.7)
We will show by induction that Vn € Z>p,s € S:
0 <opt 1€aP'(s,m, w1) — rea®" (s, n, w2) <opt (—1)1{i“f}(0pt) € (A.8)
This implies that Vs € S:
0 <opt €2’ (ps, wy) — rea’* (ps, wa) <opt (—1) im0 (opt) . ¢ (A.9)

First of all, for n =0 or s € MS (A.8) holds due to the restrictions on w;. Consider
n > 0,s € PS. Let m be a strategy that achieves optimum in (A.7) for ¢ = w; and
7o is the same for g = we. Two cases are possible: 71 (s) = ma(s) and m1(s) # ma(s).
In case of the former:

rea®* (s, n,wy) — rea®® (s, n, wy)
= Z P[s, mi(s),s'] - (rea®®(s',n — 1,w1) — rea®®(s',n — 1,wy))
s’'es

The equation above is a convex combination and therefore (A.8) holds due to the
induction hypothesis. Consider the case of m(s) # m2(s). By definition of 7 and
mo the following holds:

rea®?* (s, n,w) E P[s, 71 (s), s'] - rea®®*(s',n — 1,w1)
s'esS
Zopt E P[s, ma(s rea‘)pt(s',n —1,w)
s'eS
,Opt g P[s, ma(s), s'] - rea®t(s',n — 1, wo)
s'es

= rea®*(s, n, wg)

Zopt E P[s, 71 (s), s'] - rea®®*(s',n — 1, ws)
s'eS

On the other hand, the induction hypothesis also implies that

0 <opt Z P[s, m1(s),s] - rea®(s',n — 1,w1)
s'eS

— E P[s, 71(s), 5] - rea®t (s, n — 1, w3)

Sopt (1) 00 ¢

Thus (A.8) holds also in this case. O
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Let b € Roq,t/,t € [0,b),t' > t,k € Zzp, d = (' —t)/(k+ 1), 7 € Upc. Let
7 =t+1-6 for i = 0..k + 1. We define

rvalw(sgtvg) ifl':T(]

€_E(S)'(S . \’/;i/lﬂ(syTiflvg)‘F if ¢ = Ti,i > O,S e MS
iy _ o E(s)0 R[s,s'] oA o
Valﬁ(s, x, g) e (1 e ) Sé:g E(s) Valﬂ-(s , Tie1, g)

opt > rea™ (s,ms)-valy(ms,7,g9) ifx=mi>0,s€PS
7' €l 0 msEMS

Valﬂ(saTivg) if v € (Ti—laTi)vi >0

Lemma A.6. Let mopt be an optimal strategy for valopi(7i, g),7 = 0.k + 1.
If Assumption 4.8.1 is satisfied, then Vi = 0.k + 1:

T Y (Emax : 5) 2

Valﬂ'opt (S) Tis g) < Va‘lﬂ'opt (57 TZ).g) < Va‘lﬂ'opt (57 Tl).g) +,L :

(A.10)

Proof. First of all, for 7y the statement holds by definition of \;aJlWopt (s,z,9). By
fixpoint characterisation, Vi = 0..k,x € (74, 7511], ms € MS:

—E(ms)'(a:—n)

valr,,, (ms,r,g) = -valr,., (ms, i, 9)

) R|ms,s
/ E(ms) E(ms)- Z E[(ms)] -valﬂopt(s,x —7,9)dr
seS

Due to Lemma 4.3.4:
X(’I?’LS, Topty L Ti) < A(ms, Topt s L, Ti) < X(ms, Topty Ly 7-1') + (Emax . 5)2/27

Thus for 741 :

—E(ms)-8 - valr,, (ms, Ti,g)

Valﬂ—opt (ms7 Ti+1, g) < €
ms 8
+( B ms Z E " va 7"'0131:(577—7:79)—I_(:Ernax'cs)Q/2

(A.11)

And analogously for the lower bound:

e Elms)d., valr,., (ms, Ti, 9)

(1 - e Bms)d) Z Ems I va Lrope (5 Tis 9)

valr,, (ms, Tit1,9) >
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Therefore:

valr,,, (ms, 711, 9) — valg,, (ms, i1, 9)

E(ms)-0

<e” . (Vaul7ropt (ms, 73, 9) — valg,,, (ms, 7, g))

_E(ms)- R|ms, s —~
+ (1 — e Bms)dy Z Lg(ms)] . (Valwopt(s,n,g) - valﬂopt(s,n,g)> + (Emax - 0)?/2
S

<(i+1) - (Epax-96)?/2

(A.12)
And analogously in the other direction:
Valﬂ'opt (m87 Ti+17 g) - Va’lﬂ'opt (ms, Ti+17 g)
2 e_E(WS)'6 ' (Va‘lﬂ'opt (mS, Ti? g) - {;;l‘/lﬂ'opt (msﬂ T’i? g))
_ : R[ms, s —~ (A.13)
+ (]‘ —€ E(mS) 6) Z E['(’ITLS)] : <Va’l7ropt (S’ T’L" g) - Va’lﬂ'opt (87 T’i’ g))
seS
>0
Consider now a probabilistic state ps € PS. Here by definition:
valr,.. (Ps, Tiy1,9) = opt Z rea™ (ps, ms) -valr,., (ms, Tit1, 9)
7€l gtar mseMS (A 14)
Valﬂ'opt (pS, Ti+1, g) = ’Opt Z reaﬂl (psa T)’LS) ’ Va]‘ﬂ'opt (msv Ti+1, g)
7€l gtay mseMS

Let mi+1 € argoptocn . D mse s rea™ (ps, ms) “;/ﬂmpt (ms, Ti+1,9). Then for opt =
sup:

Va‘lﬂ'sup (psﬂ T’i+17 g) - Va’lﬂ'sup (pS? TZ’"F].’ g)

A4
( - ) Z <rea7rsup(ps,ms) .valﬂsup(ms,nﬂ,g)
mseMS
— rea” "t (ps, ms) - \;ﬂﬂsup (ms, Tit1, g))

(A.12) _ )
<Y (ream (s, ms) - (vl (ms. 1. 9) + (-4 1) - (B 6)%/2))
mseMS

- rea‘ﬂ—H—l (pS, ms) ’ ‘;;‘lﬂsup (ms, Ti+1, g)>

< Z VAa/l7rsup (ms, Tit1,9) - (rea™®(ps, ms) — rea™+1(ps, ms))
mseMS

<0
+ (i +1) - (Epax - 0)%/2))
<(i41)- (Emax - 0)2/2))

And similarly in the other direction:

valr,,, (P, Tit1,9) — valr,, (ps, Tit1,9)
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= Z (rea“s“f’(ps,ms)-Val,rsup(ms,ri+1,g)
mseMS

— rea™ (ps, ms) - lryy (3,741, 9))

WV

Z (ream“(ps, ms) - valr,, (ms, Tit1,9)
mseMS

—rea™*1(ps, ms) - \;;Lrsup (ms, Tit1, g))
= Z rea™ "t (ps, ms) - (Val7rsup (ms, Tit1,9) — \;aJIWSHP (ms,TiH,g))

mseMS
(A.13)

> 0
For opt = inf :

Va‘lﬂinf (pS, Ti+1, g) - Valﬂ'inf (ps, Ti+1, g)

- Z (I‘eaﬂ-inf (p37 ms) ’ Va'lﬂ'inf (ms, Ti4+1, g)
mseMS

— rea” "t (ps, ms) - \;ﬂﬂinf (ms, Tit1, g))

< Z (reaﬂiﬂ (p57 TI’LS) : Valﬂ'inf (mS, Ti+1, g)
mseMS
— rea” "t (ps, ms) - \;ﬂﬂinf (ms, Tit1, g))
= Z rea” ! (pS, ms) : <Va’l7rinf (TTLS, Ti+1s g) - Va’lﬂ'inf (msv Ti+1, g))
mseMS
(A.12)

< (Z + 1) : (Emax : 6)2/2))

And in the other direction:

Va‘lﬂ'inf (p87 Ti+1, g) - Va'lﬂ'inf (p87 Ti+1, g)

- Z (reaﬂ'fmf (p37 ms) “valg,. <m87 Ti+1, g)
mseMS

—rea™*!(ps, ms) - \;z;l,rm (ms, Tit1, g))

> Z (reaﬂi“f (ps,ms) - valr, . (ms, Tit1,9)
mseMS
— rea™ (s, 1) - Vil (5, Tis1,9))
= Z rea” (ps, ms) ’ (Valﬂ'inf (ms, Ti+1, g) - Va’lﬂ'inf (m87 Ti+1, g))
mseMS
(A.13)
> 0
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A.4 Auxiliary Lemma for Lemma 4.3.15

Lemma A.7. Let opt € {sup,inf}, 7 € I ., t € [0,b),0 € (0,b—¢]. If M
is PS-acyclic and Jepmax = 0, such that Vps € PS,a € Act(ps):

diffoP* (ps, o, (¢, t + 6]) < Emax

then Vps € PS,Vr' € Il .-

(—1)insy (oPt) Z val,r(ms,t,g)-<rea7r’ (ps, ms) — rea“(ps,ms)) < d(ps)-Emax
mseMS
(A.15)

Proof. By definition

diff?" (ps, av, (t, t + 6])
= (—1)"me (opt) Z (rea™P*7%(ps, ms) — rea” (ps,ms)) - val,(ms,t + 6, g)

mseMS

We prove (A.15) by induction over depth of probabilistic states. Let 7’ € Il,,, and
ps € PS has depth 1. Then

(—1) " inty (oPt) Z val;(ms,t,g) - (rea’r/ (ps,ms) — rea“(ps,ms))
mseMS

= (—1)"me (opt) Z valz(ms,t,g) - (Plps, @ (ps), ms] — Plps, w(ps), ms])
mseMS

= difff? (ps, 7' (ps), (t, t +0]) < emax = d(ps) - €max

Assume that the statement holds for all states with depth j > 1, we prove it for
a state ps of depth j + 1.

Z val:(ms,t,g) - (rea’r/ (ps,ms) — rea”(ps,ms))

mseMS
= Z (]P’[ps, 7' (ps), s] Z rea” (s, ms) - val(ms,t, g)
s€S mseMS
~Plps,n(ps),s] Y rea”(s,ms) - valg(ms,t, )
mscMS

= Z}P’[ps,w'(ps), s8]

seS
Z (rea™ (s, ms) — rea™ (s, ms)) - val,(ms, t, g)
mseMS
+ ) (Plps, 7' (ps), s] — Plps, w(ps), s])
seS

Z rea” (s, ms) - valz(ms,t, g)
mseMS
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Thus

(—1)1{inf}(°pt) Z val;(ms,t,g) - (rea”/ (ps, ms) — rea” (ps, ms))
mseMS

<Pﬂ“m®m<§]%m#@$ﬁkﬂ$w%u+®ﬁ“@&ﬂwﬂﬁi+ﬂ0
SES

= (J + 1) *€max = d(PS) * Emax

A.5 Auxiliary Lemma for Lemma 4.3.16

Lemma A.8. Let m € Il .., v: S — [0,1],6 € [0,1). Then Vi € Z>¢,Vms €
MS the following holds:

D (ms, ) <opt D' (m5,v) <opt Da(ps,v) + (~1)L60 PV 5. (A.16)

Proof. The leftmost part of inequality in (A.4) can be proven via a simple inductive
argument taking into account that value ﬁ;(ps, v) for a probabilistic state ps is an
¢ under-approximation of value D' (ps, v) for opt = sup and over-approximation for
opt = inf.

In the following we prove the rightmost inequality in (A.16). In order to prove

it we will additionally show that for a probabilistic state ps,i € Z>( the following
holds:
D' (ps,v) <opt DL(ps,v) + (=1) 0P - (i 4-1) - e

Consider ¢ = 0,ms € MS. Then by definition ﬁo(ms,v) - ﬁg(ms, v) =
v(ms) —v(ms) = 0. For a probabilistic state ps € PS the value ﬁg(ps,v) is an ¢
under- or over-approximation of ﬁo(ps, v) and therefore D’ (ps,v) — ﬁg (ps,v) <opt
(—1)Lmn (OPY) L o

Let i > 0,ms € MS.

. . / . .
ﬁl(ms,v) —ﬁz(ms,v) — Z I{Enw . (ﬁzfl(s/jv) —ﬁ?;l(slﬂ)))
SIES max

E(ms)) . (—i—l —i—1

+(1- B D (ms,v) — D, (ms,v))

IH
Sopt (_1)]1{inf}(opt) i-e

Consider ps € PS:

D'(ps,v) — D.(ps, )
opt

= rea’ (ps, D' (v)|us) — real® (ps, D (v)|us)

187



A. PROOFS

= rea® (ps, D' (v)| ys) — rea® (ps, DL(v)|s)

TH: Sopt (—1) {int} P e

+ rea® (ps, D'.(v)| s) — rea (ps, D' (v)| ys)

'\<opt (_ 1) ]l{inf} (opt) €

Zopt (_1)]1{inf}(opt) (i+1)-¢

This concludes the proof.
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Experiments B

Below we provide additional data for the experimental evaluation carried out in
Chapter 4, Section 4.5 and Chapter, 5 Section 5.3.5.

B.1 Command Line Arguments

B.1.1 Time-Bounded Reachability

Below we list the command line arguments used to obtain data points for all figures
and tables in Section 4.5:

Figure 4.7 left:

1.

modest mcsta bitcoin-attack.vl.modest -E MALICIOUS=40,CD=50 --props
P__MWinMax --width 0.0005 --time-bounded-alg SwitchStep --store-mode M
emory --unsafe

. modest mcsta bitcoin-attack.vl.modest -E MALICIOUS=40,CD=50 --props

P_MWinMax --width 5e-07 --time-bounded-alg SwitchStep --store-mode Me
mory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=10,TIME_ BOUND=30.0 --props P
maxQueuesFullBound --width 0.0005 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=10,TIME_ BOUND=30.0 --props
PmaxQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

modest mcsta dpm.v2.modest -E N=2,C=2TIME_ BOUND=2.0 --props Pm
axQueuesFullBound --width 0.0005 --time-bounded-alg SwitchStep --store-m
ode Memory --unsafe
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10.

11.

12.

13.

14.

15.

16.

17.

18.

modest mcsta dpm.v2.modest -E N=2,C=2TIME_ BOUND=2.0 --props Pm
axQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-mo
de Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=3,TIME_ BOUND=3.0 --props Pm
axQueuesFullBound --width 0.0005 --time-bounded-alg SwitchStep --store-m
ode Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=3,TIME_ BOUND=3.0 --props Pm
axQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-mo
de Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=4TIME_ BOUND=4.0 --props Pm
axQueuesFullBound --width 0.0005 --time-bounded-alg SwitchStep --store-m
ode Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=4.0 --props Pm
axQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-mo
de Memory --unsafe

modest mcsta dpm.v2.modest -E N=5,C=3, TIME_ BOUND=50.0 --props P
maxQueuesFullBound --width 0.0005 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

modest mcsta dpm.v2.modest -E N=5,C=3,TIME_ BOUND=50.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

modest mcsta erlang.v2.modest -E K=10,R=1,TIME_ BOUND=5 --props P
maxReachBound --width 0.0005 --time-bounded-alg SwitchStep --store-mode
Memory --unsafe

modest mcsta erlang.v2.modest -E K=10,R=1,TIME_ BOUND=5 --props P
maxReachBound --width 5e-07 --time-bounded-alg SwitchStep --store-mode
Memory --unsafe

modest mcsta erlang.v2.modest -E K=50000,R=100,TIME_ BOUND=5 --pr
ops PmaxReachBound --width 0.0005 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

modest mcsta erlang.v2.modest -E K=50000,R=100,TIME_ BOUND=5 --pr
ops PmaxReachBound --width 5e-07 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

modest mcsta erlang.v2.modest -E K=50000,R=100,TIME_ BOUND=100 --
props PmaxReachBound --width 0.0005 --time-bounded-alg SwitchStep --sto
re-mode Memory --unsafe

modest mcsta erlang.v2.modest -E K=50000,R=100,TIME_ BOUND=100 --
props PmaxReachBound --width 5e-07 --time-bounded-alg SwitchStep --stor
e-mode Memory --unsafe
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19.

20.

21.

22.

23.

24.

25.

26.

27.

28.

29.

30.

31.

modest mcsta flexible-manufacturing.21.v1.jani -E T=1.0 --props M3Fail_P
b --width 0.0005 --time-bounded-alg SwitchStep --store-mode Memory --unsa
fe

modest mcsta flexible-manufacturing.21.v1.jani -E T=1.0 --props M3Fail P
b --width 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsaf
e

modest mcsta flexible-manufacturing.21.v1.jani -E T=10.0 --props M3Fail__

Pb --width 0.0005 --time-bounded-alg SwitchStep --store-mode Memory --un
safe

modest mcsta flexible-manufacturing.21.v1.jani -E T=10.0 --props M3Fail__

Pb --width 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --uns
afe

modest mcsta ftwe.v3.modest -E N=16,TIME_ BOUND=5 --props PmaxRea
chBound --width 0.0005 --time-bounded-alg SwitchStep --store-mode Memor
y --unsafe

modest mcsta ftwe.v3.modest -E N=16,TIME_ BOUND=5 --props PmaxRea
chBound --width 5e-07 --time-bounded-alg SwitchStep --store-mode Memory
--unsafe

modest mcsta ftwe.v3.modest -E N=64, TIME_ BOUND=5 --props PmaxRea
chBound --width 0.0005 --time-bounded-alg SwitchStep --store-mode Memor
y --unsafe

modest mcsta ftwe.v3.modest -E N=64, TIME_ BOUND=5 --props PmaxRea
chBound --width 5e-07 --time-bounded-alg SwitchStep --store-mode Memory
--unsafe

modest mcsta ftwc.v3.modest -E N=256,TIME_ BOUND=5 --props PmaxR
eachBound --width 0.0005 --time-bounded-alg SwitchStep --store-mode Mem
ory --unsafe

modest mcsta ftwc.v3.modest -E N=256,TIME_ BOUND=5 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg SwitchStep --store-mode Memo
ry --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=1,C=3,TIME_ B
OUND=3 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=1,C=3,TIME_ B
OUND=3 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=2,C=3,TIME_ B
OUND=3 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg S
witchStep --store-mode Memory --unsafe
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32.

33.

34.

35.

36.

37.

38.

39.

40.

41.

42.

43.

44.

modest mcsta polling-system.v3.modest -E JOB_TYPES=2,C=3,TIME_ B
OUND=3 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=1,C=3,TIME_ B
OUND=4 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=1,C=3,TIME_ B
OUND=4 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=2,C=3,TIME_ B
OUND=4 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=2,C=3,TIME_ B
OUND=4 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=1,C=4,TIME_B
OUND=3 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=1,C=4,TIME_B
OUND=3 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=1,C=4,TIME_B
OUND=4 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=1,C=4,TIME_B
OUND=4 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=2,C=4,TIME_B
OUND=4 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=2,C=4,TIME_B
OUND=4 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=3,TIME_ B
OUND=5 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=3,TIME_ B
OUND=5 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe
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45.

46.

47.

48.

49.

50.

o1.

52.

93.

54.

55.

56.

57.

58.

99.

modest mcsta polling-system.v3.modest -E JOB_ TYPES=6,C=3,TIME_ B
OUND=5 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=6,C=3,TIME_ B
OUND=5 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta readers-writers.20.v1.jani --props prtb__many_ requests --widt
h 0.0005 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta readers-writers.20.v1.jani --props prtb_many requests --widt
h 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=1,C_LEFT=2,
C_RIGHT=2,TIME_ BOUND=1 --props PmaxBothQueuesFullBound --wid
th 0.0005 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_ TYPES=1,C_LEFT=2,
C_RIGHT=2,TIME_ BOUND=1 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=5 --props PmaxBothQueuesFullBound --wid
th 0.0005 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_ BOUND=5 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_ TYPES=5,C_LEFT=2,
C_RIGHT=2,TIME_ BOUND=5 --props PmaxBothQueuesFullBound --wid
th 0.0005 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=5,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=5 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta stream.v1.jani -E N=1000 --props pr_ underrun_ tb --width 0.
0005 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta stream.v1.jani -E N=1000 --props pr_ underrun_ tb --width 5e-
07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta flexible-manufacturing.21.v1.jani -E T=1 --props M2Fail_ Pb -
-width 0.0005 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta flexible-manufacturing.21.v1.jani -E T=1 --props M2Fail_ Pb -
-width 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta flexible-manufacturing.21.v1.jani -E T=1 --props M3Fail Pb -
-width 0.0005 --time-bounded-alg SwitchStep --store-mode Memory --unsafe
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60.

61.

62.

63.

64.

65.

66.

67.

68.

69.

70.

71.

72.

73.

modest mcsta flexible-manufacturing.21.v1.jani -E T=1 --props M3Fail_Pb -
-width 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta jobs.15-3.v1.jani --props prhalfdone --width 0.0005 --time-bou
nded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta jobs.15-3.v1.jani --props prhalfdone --width 5e-07 --time-boun
ded-alg SwitchStep --store-mode Memory --unsafe

storm --jani bitcoin-attack.vl__ MALICIOUS=40,CD=50.jani --janipropert
y P_MWinMax --absolute --precision 0.001 --general:sound --minmax:mame
thod imca

storm --jani bitcoin-attack.vl__ MALICIOUS=40,CD=50.jani --janipropert
y P_MWinMax --absolute --precision 1le-06 --general:sound --minmax:mame
thod imca

storm --jani dpm.v2__ N=3,C=10,TIME_BOUND=30.0.jani --janiproperty
PmaxQueuesFullBound --absolute --precision 0.001 --general:sound --minma
x:mamethod imca

storm --jani dpm.v2__ N=3,C=10,TIME_BOUND=30.0.jani --janiproperty
PmaxQueuesFullBound --absolute --precision 1e-06 --general:sound --minma
x:mamethod imca

storm --jani dpm.v2__ N=2,C=2,TIME_BOUND=2.0.jani --janiproperty P
maxQueuesFullBound --absolute --precision 0.001 --general:sound --minmax:
mamethod imca

storm --jani dpm.v2__ N=2,C=2,TIME_BOUND=2.0.jani --janiproperty P
maxQueuesFullBound --absolute --precision 1le-06 --general:sound --minmax:
mamethod imca

storm --jani dpm.v2_ N=3,C=3,TIME_BOUND=3.0.jani --janiproperty P
maxQueuesFullBound --absolute --precision 0.001 --general:sound --minmax:
mamethod imca

storm --jani dpm.v2_ N=3,C=3,TIME_BOUND=3.0.jani --janiproperty P
maxQueuesFullBound --absolute --precision 1e-06 --general:sound --minmax:
mamethod imca

storm --jani dpm.v2__ N=3,C=4,TIME_BOUND=4.0.jani --janiproperty P
maxQueuesFullBound --absolute --precision 0.001 --general:sound --minmax:
mamethod imca

storm --jani dpm.v2__ N=3,C=4,TIME__BOUND=4.0.jani --janiproperty P
maxQueuesFullBound --absolute --precision 1e-06 --general:sound --minmax:
mamethod imca

storm --jani dpm.v2__ N=5 C=3,TIME_ BOUND=50.0.jani --janiproperty P
maxQueuesFullBound --absolute --precision 0.001 --general:sound --minmax:
mamethod imca
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74.

75.

76.

77.

78.

79.

80.

81.

82.

83.

84.

85.

86.

storm --jani dpm.v2__ N=5C=3,TIME_BOUND=50.0.jani --janiproperty P

maxQueuesFullBound --absolute --precision 1le-06 --general:sound --minmax:

mamethod imca

storm --jani erlang.v2_ K=10,R=1,TIME_BOUND=5.jani --janiproperty P
maxReachBound --absolute --precision 0.001 --general:sound --minmax:mam
ethod imca

storm --jani erlang.v2_ K=10,R=1,TIME_BOUND=5.jani --janiproperty P
maxReachBound --absolute --precision 1e-06 --general:sound --minmax:mam
ethod imca

storm --jani erlang.v2__ K=50000,R=100,TIME_ BOUND=5.jani --janiprop
erty PmaxReachBound --absolute --precision 0.001 --general:sound --minmax
:mamethod imca

storm --jani erlang.v2__ K=50000,R=100,TIME_ BOUND=5.jani --janiprop
erty PmaxReachBound --absolute --precision 1e-06 --general:sound --minmax
:mamethod imca

storm --jani erlang.v2_ K=50000,R=100,TIME_ BOUND=100.jani --janipr
operty PmaxReachBound --absolute --precision 0.001 --general:sound --minm
ax:mamethod imca

storm --jani erlang.v2_ K=50000,R=100,TIME_ BOUND=100.jani --janipr
operty PmaxReachBound --absolute --precision 1e-06 --general:sound --minm
ax:mamethod imca

storm --jani flexible-manufacturing.21.v1.jani --constants T=1.0 --janiproper
ty M3Fail_Pb --absolute --precision 0.001 --general:sound --minmax:mameth
od imca

storm --jani flexible-manufacturing.21.v1.jani --constants T=1.0 --janiproper
ty M3Fail_Pb --absolute --precision 1e-06 --general:sound --minmax:mameth
od imca

storm --jani flexible-manufacturing.21.v1.jani --constants T=10.0 --janiprope
rty M3Fail Pb --absolute --precision 0.001 --general:sound --minmax:mamet
hod imca

storm --jani flexible-manufacturing.21.v1.jani --constants T=10.0 --janiprope
rty M3Fail Pb --absolute --precision 1e-06 --general:sound --minmax:mamet
hod imca

storm --jani ftwec.v3__ N=16,TIME_ BOUND=5.jani --janiproperty PmaxR
eachBound --absolute --precision 0.001 --general:sound --minmax:mamethod
imca

storm --jani ftwec.v3__ N=16,TIME_ BOUND=5.jani --janiproperty PmaxR
eachBound --absolute --precision 1e-06 --general:sound --minmax:mamethod
imca
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87.

88.

89.

90.

91.

92.

93.

94.

95.

96.

97.

98.

99.

storm --jani ftwc.v3__ N=64,TIME_BOUND=5.jani --janiproperty PmaxR
eachBound --absolute --precision 0.001 --general:sound --minmax:mamethod
imca

storm --jani ftwc.v3__ N=64,TIME_BOUND=5.jani --janiproperty PmaxR
eachBound --absolute --precision le-06 --general:sound --minmax:mamethod
imca

storm --jani ftwc.v3_ N=256,TIME_BOUND=5.jani --janiproperty Pmax
ReachBound --absolute --precision 0.001 --general:sound --minmax:mametho
d imca

storm --jani ftwc.v3__ N=256,TIME_BOUND=5.jani --janiproperty Pmax
ReachBound --absolute --precision 1e-06 --general:sound --minmax:mametho
d imca

storm --jani polling-system.v3__ JOB_TYPES=1,C=3,TIME_ BOUND=3.j
ani --janiproperty PmaxBothFullBound --absolute --precision 0.001 --general:
sound --minmax:mamethod imca

storm --jani polling-system.v3__ JOB_TYPES=1,C=3,TIME_ BOUND=3.j
ani --janiproperty PmaxBothFullBound --absolute --precision 1e-06 --general:
sound --minmax:mamethod imca

storm --jani polling-system.v3__ JOB_TYPES=2,C=3,TIME_ BOUND=3.j
ani --janiproperty PmaxBothFullBound --absolute --precision 0.001 --general:
sound --minmax:mamethod imca

storm --jani polling-system.v3___ JOB_TYPES=2,C=3,TIME_ BOUND=3.j
ani --janiproperty PmaxBothFullBound --absolute --precision 1e-06 --general:
sound --minmax:mamethod imca

storm --jani polling-system.v3___ JOB_TYPES=1,C=3,TIME_ BOUND=4.j
ani --janiproperty PmaxBothFullBound --absolute --precision 0.001 --general:
sound --minmax:mamethod imca

storm --jani polling-system.v3___ JOB_TYPES=1,C=3,TIME_ BOUND=4.j
ani --janiproperty PmaxBothFullBound --absolute --precision 1e-06 --general:
sound --minmax:mamethod imca

storm --jani polling-system.v3___ JOB_ TYPES=2,C=3,TIME_ BOUND=4.j
ani --janiproperty PmaxBothFullBound --absolute --precision 0.001 --general:
sound --minmax:mamethod imca

storm --jani polling-system.v3___ JOB_TYPES=2,C=3,TIME_ BOUND=4.j
ani --janiproperty PmaxBothFullBound --absolute --precision 1e-06 --general:
sound --minmax:mamethod imca

storm --jani polling-system.v3___ JOB_TYPES=1,C=4,TIME_ BOUND=3,j
ani --janiproperty PmaxBothFullBound --absolute --precision 0.001 --general:
sound --minmax:mamethod imca
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100.

101.

102.

103.

104.

105.

106.

107.

108.

109.

110.

111.

112.

storm --jani polling-system.v3__ JOB_TYPES=1,C=4,TIME_BOUND=3.]
ani --janiproperty PmaxBothFullBound --absolute --precision 1e-06 --general:
sound --minmax:mamethod imca

storm --jani polling-system.v3__ JOB_TYPES=1,C=4,TIME_BOUND=4.j
ani --janiproperty PmaxBothFullBound --absolute --precision 0.001 --general:
sound --minmax:mamethod imca

storm --jani polling-system.v3__ JOB_TYPES=1,C=4,TIME_ BOUND=4.j
ani --janiproperty PmaxBothFullBound --absolute --precision 1e-06 --general:
sound --minmax:mamethod imca

storm --jani polling-system.v3__ JOB_ TYPES=2,C=4,TIME_BOUND=4.j
ani --janiproperty PmaxBothFullBound --absolute --precision 0.001 --general:
sound --minmax:mamethod imca

storm --jani polling-system.v3__ JOB_TYPES=2,C=4,TIME_ BOUND=4.j
ani --janiproperty PmaxBothFullBound --absolute --precision 1e-06 --general:
sound --minmax:mamethod imca

storm --jani polling-system.v3___ JOB_TYPES=3,C=3,TIME_ BOUND=5.j
ani --janiproperty PmaxBothFullBound --absolute --precision 0.001 --general:
sound --minmax:mamethod imca

storm --jani polling-system.v3_ JOB_TYPES=3,C=3,TIME_BOUND=5.]
ani --janiproperty PmaxBothFullBound --absolute --precision 1e-06 --general:
sound --minmax:mamethod imca

storm --jani polling-system.v3__ JOB_TYPES=6,C=3,TIME_BOUND=5.]
ani --janiproperty PmaxBothFullBound --absolute --precision 0.001 --general:
sound --minmax:mamethod imca

storm --jani polling-system.v3__ JOB_TYPES=6,C=3,TIME_ BOUND=5.j
ani --janiproperty PmaxBothFullBound --absolute --precision 1e-06 --general:
sound --minmax:mamethod imca

storm --jani readers-writers.20.v1.jani --janiproperty prtb_ many requests --
absolute --precision 0.001 --general:sound --minmax:mamethod imca

storm --jani readers-writers.20.v1.jani --janiproperty prtb_ many requests --
absolute --precision 1e-06 --general:sound --minmax:mamethod imca

storm --jani reentrant-queues.v3d__ JOB_TYPES=1,C_LEFT=2,C_RIGH
T=2,TIME_BOUND=1.jani --janiproperty PmaxBothQueuesFullBound --a
bsolute --precision 0.001 --general:sound --minmax:mamethod imca

storm --jani reentrant-queues.v3___ JOB_TYPES=1,C_LEFT=2,C_RIGH
T=2,TIME_BOUND=1.jani --janiproperty PmaxBothQueuesFullBound --a
bsolute --precision 1e-06 --general:sound --minmax:mamethod imca
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113.

114.

115.

116.

117.

118.

119.

120.

121.

122.

123.

124.

storm --jani reentrant-queues.v3___ JOB_TYPES=3,C_LEFT=3,C_RIGH
T=3,TIME__BOUND=5.jani --janiproperty PmaxBothQueuesFullBound --a
bsolute --precision 0.001 --general:sound --minmax:mamethod imca

storm --jani reentrant-queues.v3__ JOB_TYPES=3,C_LEFT=3,C_RIGH
T=3,TIME_BOUND=5.jani --janiproperty PmaxBothQueuesFullBound --a
bsolute --precision 1e-06 --general:sound --minmax:mamethod imca

storm --jani reentrant-queues.v3__ JOB_TYPES=5,C_LEFT=2,C_RIGH
T=2,TIME_BOUND=5.jani --janiproperty PmaxBothQueuesFullBound --a
bsolute --precision 0.001 --general:sound --minmax:mamethod imca

storm --jani reentrant-queues.v3__ JOB_TYPES=5,C_LEFT=2,C_RIGH
T=2,TIME_BOUND=5.jani --janiproperty PmaxBothQueuesFullBound --a
bsolute --precision 1e-06 --general:sound --minmax:mamethod imca

storm --jani stream.v1.jani --constants N=1000 --janiproperty pr_underrun__
tb --absolute --precision 0.001 --general:sound --minmax:mamethod imca

storm --jani stream.v1.jani --constants N=1000 --janiproperty pr_underrun__
tb --absolute --precision 1e-06 --general:sound --minmax:mamethod imca

storm --jani flexible-manufacturing.21.v1.jani --constants T=1 --janiproperty
M2Fail Pb --absolute --precision 0.001 --general:sound --minmax:mamethod
imca

storm --jani flexible-manufacturing.21.v1.jani --constants T=1 --janiproperty
M2Fail Pb --absolute --precision 1e-06 --general:sound --minmax:mamethod
imca

storm --jani flexible-manufacturing.21.v1.jani --constants T=1 --janiproperty
M3Fail__Pb --absolute --precision 0.001 --general:sound --minmax:mamethod
imca

storm --jani flexible-manufacturing.21.v1.jani --constants T=1 --janiproperty
M3Fail_Pb --absolute --precision 1e-06 --general:sound --minmax:mamethod
imca

storm --jani jobs.15-3.v1.jani --janiproperty prhalfdone --absolute --precision
0.001 --general:sound --minmax:mamethod imca

storm --jani jobs.15-3.v1.jani --janiproperty prhalfdone --absolute --precision
1e-06 --general:sound --minmax:mamethod imca

Figure 4.7 right:

1.
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10.

11.

12.

13.

14.

modest mcsta bitcoin-attack.vl.modest -E MALICIOUS=40,CD=50 --props
P__MWinMax --width 5e-07 --time-bounded-alg SwitchStep --store-mode Me
mory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=10,TIME_ BOUND=30.0 --props P
maxQueuesFullBound --width 0.0005 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=10,TIME_ BOUND=30.0 --props
PmaxQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

modest mcsta dpm.v2.modest -E N=2,C=2TIME_ BOUND=2.0 --props Pm
axQueuesFullBound --width 0.0005 --time-bounded-alg SwitchStep --store-m
ode Memory --unsafe

modest mcsta dpm.v2.modest -E N=2,C=2TIME_ BOUND=2.0 --props Pm
axQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-mo
de Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=3,TIME_ BOUND=3.0 --props Pm
axQueuesFullBound --width 0.0005 --time-bounded-alg SwitchStep --store-m
ode Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=3,TIME_ BOUND=3.0 --props Pm
axQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-mo
de Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=4.0 --props Pm
axQueuesFullBound --width 0.0005 --time-bounded-alg SwitchStep --store-m
ode Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=4.0 --props Pm
axQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-mo
de Memory --unsafe

modest mcsta dpm.v2.modest -E N=5,C=3, TIME_ BOUND=50.0 --props P
maxQueuesFullBound --width 0.0005 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

modest mcsta dpm.v2.modest -E N=5,C=3, TIME_ BOUND=50.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

modest mcsta erlang.v2.modest -E K=10,R=1,TIME_ BOUND=5 --props P
maxReachBound --width 0.0005 --time-bounded-alg SwitchStep --store-mode
Memory --unsafe

modest mcsta erlang.v2.modest -E K=10,R=1,TIME_ BOUND=5 --props P
maxReachBound --width 5e-07 --time-bounded-alg SwitchStep --store-mode
Memory --unsafe
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15.

16.

17.

18.

19.

20.

21.

22.

23.

24.

25.

26.

27.

modest mcsta erlang.v2.modest -E K=50000,R=100,TIME_ BOUND=5 --pr
ops PmaxReachBound --width 0.0005 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

modest mcsta erlang.v2.modest -E K=50000,R=100,TIME_ BOUND=5 --pr
ops PmaxReachBound --width 5e-07 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

modest mcsta erlang.v2.modest -E K=50000,R=100,TIME_ BOUND=100 --
props PmaxReachBound --width 0.0005 --time-bounded-alg SwitchStep --sto
re-mode Memory --unsafe

modest mcsta erlang.v2.modest -E K=50000,R=100,TIME_ BOUND=100 --
props PmaxReachBound --width 5e-07 --time-bounded-alg SwitchStep --stor
e-mode Memory --unsafe

modest mcsta flexible-manufacturing.21.v1.jani -E T=1.0 --props M3Fail_P
b --width 0.0005 --time-bounded-alg SwitchStep --store-mode Memory --unsa
fe

modest mcsta flexible-manufacturing.21.v1.jani -E T=1.0 --props M3Fail_P
b --width 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsaf
e

modest mcsta flexible-manufacturing.21.v1.jani -E T=10.0 --props M3Fail__
Pb --width 0.0005 --time-bounded-alg SwitchStep --store-mode Memory --un
safe

modest mcsta flexible-manufacturing.21.v1.jani -E T=10.0 --props M3Fail__
Pb --width 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --uns
afe

modest mcsta ftwe.v3.modest -E N=16,TIME_ BOUND=5 --props PmaxRea
chBound --width 0.0005 --time-bounded-alg SwitchStep --store-mode Memor
y --unsafe

modest mcsta ftwe.v3.modest -E N=16,TIME_ BOUND=5 --props PmaxRea
chBound --width 5e-07 --time-bounded-alg SwitchStep --store-mode Memory
--unsafe

modest mcsta ftwe.v3.modest -E N=64, TIME_ BOUND=5 --props PmaxRea
chBound --width 0.0005 --time-bounded-alg SwitchStep --store-mode Memor
y --unsafe

modest mcsta ftwe.v3.modest -E N=64, TIME__ BOUND=5 --props PmaxRea
chBound --width 5e-07 --time-bounded-alg SwitchStep --store-mode Memory
--unsafe

modest mcsta ftwe.v3.modest -E N=256,TIME_ BOUND=5 --props PmaxR
eachBound --width 0.0005 --time-bounded-alg SwitchStep --store-mode Mem
ory --unsafe
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28.

29.

30.

31.

32.

33.

34.

35.

36.

37.

38.

39.

40.

modest mcsta ftwc.v3.modest -E N=256,TIME_ BOUND=5 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg SwitchStep --store-mode Memo
ry --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=1,C=3,TIME_ B
OUND=3 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=1,C=3,TIME_ B
OUND=3 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=2,C=3,TIME_ B
OUND=3 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=2,C=3,TIME_ B
OUND=3 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=1,C=3,TIME_ B
OUND=4 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=1,C=3,TIME_ B
OUND=4 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=2,C=3,TIME_ B
OUND=4 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=2,C=3,TIME_ B
OUND=4 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=1,C=4,TIME_ B
OUND=3 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=1,C=4,TIME_ B
OUND=3 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=1,C=4,TIME_ B
OUND=4 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=1,C=4,TIME_ B
OUND=4 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe
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41.

42.

43.

44.

45.

46.

47.

48.

49.

50.

51.

52.

53.

modest mcsta polling-system.v3.modest -E JOB_TYPES=2,C=4,TIME_B
OUND=4 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=2,C=4,TIME_B
OUND=4 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=3,TIME_ B
OUND=5 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=3,TIME_B
OUND=5 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=6,C=3,TIME_ B
OUND=5 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=6,C=3,TIME_ B
OUND=5 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta readers-writers.20.v1.jani --props prtb__many_ requests --widt
h 0.0005 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta readers-writers.20.v1.jani --props prtb__many_ requests --widt
h 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_ TYPES=1,C_LEFT=2,
C_RIGHT=2,TIME_ BOUND=1 --props PmaxBothQueuesFullBound --wid
th 0.0005 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=1,C_LEFT=2,
C_RIGHT=2,TIME_ BOUND=1 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_ BOUND=5 --props PmaxBothQueuesFullBound --wid
th 0.0005 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_ BOUND=5 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=5,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=5 --props PmaxBothQueuesFullBound --wid
th 0.0005 --time-bounded-alg SwitchStep --store-mode Memory --unsafe
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54.

55.

56.

o7.

58.

59.

60.

61.

62.

63.

64.

65.

66.

67.

68.

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=5,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=5 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta stream.v1.jani -E N=1000 --props pr_ underrun_ tb --width 0.
0005 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta stream.v1.jani -E N=1000 --props pr_ underrun_ tb --width 5e-
07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta flexible-manufacturing.21.v1.jani -E T=1 --props M2Fail_ Pb -
-width 0.0005 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta flexible-manufacturing.21.v1.jani -E T=1 --props M2Fail_Pb -
-width 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta flexible-manufacturing.21.v1.jani -E T=1 --props M3Fail Pb -
-width 0.0005 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta flexible-manufacturing.21.v1.jani -E T=1 --props M3Fail Pb -
-width 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta jobs.15-3.v1.jani --props prhalfdone --width 0.0005 --time-bou
nded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta jobs.15-3.v1.jani --props prhalfdone --width 5e-07 --time-boun
ded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta bitcoin-attack.vl.modest -E MALICIOUS=40,CD=50 --props
P_MWinMax --width 0.0005 --time-bounded-alg UnifPlus --store-mode Mem
ory --unsafe

modest mcsta bitcoin-attack.vl.modest -E MALICIOUS=40,CD=50 --props
P_MWinMax --width 5e-07 --time-bounded-alg UnifPlus --store-mode Mem
ory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=10,TIME_ BOUND=30.0 --props P
maxQueuesFullBound --width 0.0005 --time-bounded-alg UnifPlus --store-m
ode Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=10,TIME_ BOUND=30.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg UnifPlus --store-mo
de Memory --unsafe

modest mcsta dpm.v2.modest -E N=2,C=2,TIME_ BOUND=2.0 --props Pm
axQueuesFullBound --width 0.0005 --time-bounded-alg UnifPlus --store-mod
e Memory --unsafe

modest mcsta dpm.v2.modest -E N=2,C=2TIME_ BOUND=2.0 --props Pm
axQueuesFullBound --width 5e-07 --time-bounded-alg UnifPlus --store-mode
Memory --unsafe
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69.

70.

71.

72.

73.

74.

75.

76.

e

78.

79.

80.

81.

modest mcsta dpm.v2.modest -E N=3,C=3,TIME_ BOUND=3.0 --props Pm
axQueuesFullBound --width 0.0005 --time-bounded-alg UnifPlus --store-mod
e Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=3,TIME_ BOUND=3.0 --props Pm
axQueuesFullBound --width 5e-07 --time-bounded-alg UnifPlus --store-mode
Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=4.0 --props Pm
axQueuesFullBound --width 0.0005 --time-bounded-alg UnifPlus --store-mod
e Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=4TIME_ BOUND=4.0 --props Pm
axQueuesFullBound --width 5e-07 --time-bounded-alg UnifPlus --store-mode
Memory --unsafe

modest mcsta dpm.v2.modest -E N=5,C=3,TIME_ BOUND=50.0 --props P
maxQueuesFullBound --width 0.0005 --time-bounded-alg UnifPlus --store-m
ode Memory --unsafe

modest mcsta dpm.v2.modest -E N=5,C=3,TIME_ BOUND=50.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg UnifPlus --store-mo
de Memory --unsafe

modest mcsta erlang.v2.modest -E K=10,R=1,TIME_ BOUND=5 --props P
maxReachBound --width 0.0005 --time-bounded-alg UnifPlus --store-mode M
emory --unsafe

modest mcsta erlang.v2.modest -E K=10,R=1,TIME_ BOUND=5 --props P
maxReachBound --width 5e-07 --time-bounded-alg UnifPlus --store-mode Me
mory --unsafe

modest mcsta erlang.v2.modest -E K=50000,R=100,TIME_ BOUND=5 --pr
ops PmaxReachBound --width 0.0005 --time-bounded-alg UnifPlus --store-m
ode Memory --unsafe

modest mcsta erlang.v2.modest -E K=50000,R=100,TIME_ BOUND=5 --pr
ops PmaxReachBound --width 5e-07 --time-bounded-alg UnifPlus --store-mo
de Memory --unsafe

modest mcsta erlang.v2.modest -E K=50000,R=100,TIME_ BOUND=100 --
props PmaxReachBound --width 0.0005 --time-bounded-alg UnifPlus --store-
mode Memory --unsafe

modest mcsta erlang.v2.modest -E K=50000,R=100,TIME_ BOUND=100 --
props PmaxReachBound --width 5e-07 --time-bounded-alg UnifPlus --store-
mode Memory --unsafe

modest mcsta flexible-manufacturing.21.v1.jani -E T=1.0 --props M3Fail P
b --width 0.0005 --time-bounded-alg UnifPlus --store-mode Memory --unsafe
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82.

83.

84.

85.

86.

87.

88.

89.

90.

91.

92.

93.

94.

95.

modest mcsta flexible-manufacturing.21.v1.jani -E T=1.0 --props M3Fail_P
b --width 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta flexible-manufacturing.21.v1.jani -E T=10.0 --props M3Fail_P
b --width 0.0005 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta flexible-manufacturing.21.v1.jani -E T=10.0 --props M3Fail__
Pb --width 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta ftwe.v3.modest -E N=16,TIME_ BOUND=5 --props PmaxRea
chBound --width 0.0005 --time-bounded-alg UnifPlus --store-mode Memory --
unsafe

modest mcsta ftwe.v3.modest -E N=16,TIME_ BOUND=5 --props PmaxRea
chBound --width 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --
unsafe

modest mcsta ftwe.v3.modest -E N=64, TIME_ BOUND=5 --props PmaxRea
chBound --width 0.0005 --time-bounded-alg UnifPlus --store-mode Memory --
unsafe

modest mcsta ftwe.v3.modest -E N=64, TIME_ BOUND=5 --props PmaxRea
chBound --width 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --
unsafe

modest mcsta ftwc.v3.modest -E N=256,TIME_ BOUND=5 --props PmaxR
eachBound --width 0.0005 --time-bounded-alg UnifPlus --store-mode Memor
y --unsafe

modest mcsta ftwc.v3.modest -E N=256,TIME_ BOUND=5 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg UnifPlus --store-mode Memory
--unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=1,C=3,TIME_ B
OUND=3 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg U
nifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=1,C=3,TIME_ B
OUND=3 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Un
ifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=2,C=3,TIME_ B
OUND=3 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg U
nifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=2,C=3,TIME_B
OUND=3 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Un
ifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=1,C=3,TIME_ B
OUND=4 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg U
nifPlus --store-mode Memory --unsafe
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96.

97.

98.

99.

100.

101.

102.

103.

104.

105.

106.

107.

108.

modest mcsta polling-system.v3.modest -E JOB_TYPES=1,C=3,TIME_ B
OUND=4 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Un
ifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=2,C=3,TIME_ B
OUND=4 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg U
nifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=2,C=3,TIME_B
OUND=4 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Un
ifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=1,C=4,TIME_B
OUND=3 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg U
nifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=1,C=4,TIME_B
OUND=3 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Un
ifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=1,C=4,TIME_B
OUND=4 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg U
nifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=1,C=4,TIME_B
OUND=4 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Un
ifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=2,C=4,TIME_B
OUND=4 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg U
nifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=2,C=4,TIME_B
OUND=4 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Un
ifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=3,TIME_ B
OUND=5 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg U
nifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=3,TIME_ B
OUND=5 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Un
ifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=6,C=3,TIME_ B
OUND=5 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg U
nifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=6,C=3,TIME_ B
OUND=5 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Un
ifPlus --store-mode Memory --unsafe
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109.

110.

111.

112.

113.

114.

115.

116.

117.

118.

119.

120.

121.

122.

123.

124.

modest mcsta readers-writers.20.v1.jani --props prtb_ many_requests --widt
h 0.0005 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta readers-writers.20.v1.jani --props prtb_ many_ requests --widt
h 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=1,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=1 --props PmaxBothQueuesFullBound --wid
th 0.0005 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=1,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=1 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=5 --props PmaxBothQueuesFullBound --wid
th 0.0005 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=5 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=5,C_LEFT=2,
C_RIGHT=2,TIME BOUND=5 --props PmaxBothQueuesFullBound --wid
th 0.0005 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=5,C_LEFT=2,
C_RIGHT=2,TIME BOUND=5 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta stream.vl.jani -E N=1000 --props pr_ underrun_ tb --width 0.
0005 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta stream.vl.jani -E N=1000 --props pr_ underrun_ tb --width 5e-
07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta flexible-manufacturing.21.v1.jani -E T=1 --props M2Fail_Pb -
-width 0.0005 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta flexible-manufacturing.21.v1.jani -E T=1 --props M2Fail_Pb -
-width 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta flexible-manufacturing.21.v1.jani -E T=1 --props M3Fail_Pb -
-width 0.0005 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta flexible-manufacturing.21.v1.jani -E T=1 --props M3Fail_Pb -
-width 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta jobs.15-3.v1.jani --props prhalfdone --width 0.0005 --time-bou
nded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta jobs.15-3.v1.jani --props prhalfdone --width 5e-07 --time-boun
ded-alg UnifPlus --store-mode Memory --unsafe
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Table 4.1:

1.

modest mcsta dpm.v2.modest -E N=5,C=3, TIME_ BOUND=50.0 --props P
maxQueuesFullBound --width 0.0005 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

. modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,

C_RIGHT=3,TIME_ BOUND=5 --props PmaxBothQueuesFullBound --wid
th 0.0005 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=3,TIME_B
OUND=5 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta ftwe.v3.modest -E N=64, TIME_ BOUND=5 --props PmaxRea
chBound --width 0.0005 --time-bounded-alg SwitchStep --store-mode Memor
y --unsafe

. storm --jani dpm.v2___ N=5,C=3,TIME_BOUND=50.0.jani --janiproperty P

maxQueuesFullBound --absolute --precision 0.001 --general:sound --minmax:
mamethod imca

storm --jani reentrant-queues.v3__ JOB_TYPES=3,C_LEFT=3,C_RIGH
T=3,TIME_BOUND=5.jani --janiproperty PmaxBothQueuesFullBound --a
bsolute --precision 0.001 --general:sound --minmax:mamethod imca

storm --jani polling-system.v3___ JOB_TYPES=3,C=3,TIME_ BOUND=5.j
ani --janiproperty PmaxBothFullBound --absolute --precision 0.001 --general:
sound --minmax:mamethod imca

storm --jani ftwe.v3_ N=64,TIME_BOUND=5.jani --janiproperty PmaxR
eachBound --absolute --precision 0.001 --general:sound --minmax:mamethod
imca

Figure (4.8a):

1.

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=30.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

. modest mcsta dpm.v2.modest -E N=3,C=6,TIME_ BOUND=30.0 --props P

maxQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=8, TIME_BOUND=30.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=10,TIME_ BOUND=30.0 --props
PmaxQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe
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10.

11.

12.

13.

14.

15.

16.

17.

. modest mcsta dpm.v2.modest -E N=3,C=12,TIME_ BOUND=30.0 --props

PmaxQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

. modest mcsta dpm.v2.modest -E N=3,C=14,TIME_ BOUND=30.0 --props

PmaxQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

. modest mcsta ftwc.v3.modest -E N=32, TIME_BOUND=5 --props PmaxRea

chBound --width 5e-07 --time-bounded-alg SwitchStep --store-mode Memory
--unsafe

. modest mcsta ftwc.v3.modest -E N=64, TIME_BOUND=5 --props PmaxRea

chBound --width 5e-07 --time-bounded-alg SwitchStep --store-mode Memory
--unsafe

. modest mcsta ftwc.v3.modest -E N=128 TIME_ BOUND=5 --props PmaxR

eachBound --width 5e-07 --time-bounded-alg SwitchStep --store-mode Memo
ry --unsafe

modest mcsta ftwc.v3.modest -E N=256,TIME_ BOUND=5 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg SwitchStep --store-mode Memo
ry --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=2,C=1,TIME_ B
OUND=8 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=2,C=3,TIME_ B
OUND=8 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=2,C=5TIME_B
OUND=8 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=2,C=7,TIME_ B
OUND=8 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=2,C=9,TIME_ B
OUND=8 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=2,C_LEFT=1,
C_RIGHT=1,TIME_BOUND=3 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=2,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=3 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe
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18.

19.

20.

21.

22.

23.

24.

25.

26.

27.

28.

29.

30.

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=2,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=3 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_ TYPES=2,C_LEFT=4,
C_RIGHT=4,TIME_BOUND=3 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=2,C_LEFT=5,
C_RIGHT=5,TIME_BOUND=3 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=30.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg UnifPlus --store-mo
de Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=6,TIME_ BOUND=30.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg UnifPlus --store-mo
de Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=8 TIME_ BOUND=30.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg UnifPlus --store-mo
de Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=10,TIME_ BOUND=30.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg UnifPlus --store-mo
de Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=12, TIME_ BOUND=30.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg UnifPlus --store-mo
de Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=14, TIME_ BOUND=30.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg UnifPlus --store-mo
de Memory --unsafe

modest mcsta ftwe.v3.modest -E N=32, TIME_ BOUND=5 --props PmaxRea
chBound --width 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --
unsafe

modest mcsta ftwe.v3.modest -E N=64, TIME_ BOUND=5 --props PmaxRea
chBound --width 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --
unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=5 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg UnifPlus --store-mode Memory
--unsafe

modest mcsta ftwe.v3.modest -E N=256,TIME_ BOUND=5 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg UnifPlus --store-mode Memory
--unsafe
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31. modest mcsta polling-system.v3.modest -E JOB_ TYPES=2,C=1,TIME_B
OUND=8 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Un
ifPlus --store-mode Memory --unsafe

32. modest mcsta polling-system.v3.modest -E JOB_ TYPES=2,C=3,TIME_B
OUND=8 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Un
ifPlus --store-mode Memory --unsafe

33. modest mcsta polling-system.v3.modest -E JOB_TYPES=2,C=5TIME_B
OUND=8 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Un
ifPlus --store-mode Memory --unsafe

34. modest mcsta polling-system.v3.modest -E JOB_TYPES=2,C=7,TIME_B
OUND=8 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Un

ifPlus --store-mode Memory --unsafe

35. modest mcsta polling-system.v3.modest -E JOB_TYPES=2,C=9,TIME_B
OUND=8 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Un
ifPlus --store-mode Memory --unsafe

36. modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=2,C_LEFT=1,
C_RIGHT=1,TIME BOUND=3 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

37. modest mcsta reentrant-queues.v3.modest -E JOB_ TYPES=2,C_ LEFT=2,
C_RIGHT=2,TIME_ BOUND=3 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

38. modest mcsta reentrant-queues.v3.modest -E JOB_ TYPES=2,C_ LEFT=3,
C_RIGHT=3,TIME_ BOUND=3 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

39. modest mcsta reentrant-queues.v3.modest -E JOB_ TYPES=2,C_LEFT=4,
C_RIGHT=4,TIME BOUND=3 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

40. modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=2,C_LEFT=5,
C_RIGHT=5,TIME_BOUND=3 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

Figure (4.8b): List of command line arguments to obtain data points for Fig.(4.8b):

1. modest mcsta dpm.v2.modest -E N=2,C=3,TIME_ BOUND=5.0 --props Pm
axQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-mo
de Memory --unsafe

2. modest mcsta dpm.v2.modest -E N=3,C=3, TIME_ BOUND=5.0 --props Pm
axQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-mo
de Memory --unsafe
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10.

11.

12.

13.

14.

15.

modest mcsta dpm.v2.modest -E N=4,C=3,TIME_ BOUND=5.0 --props Pm
axQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-mo
de Memory --unsafe

modest mcsta dpm.v2.modest -E N=5,C=3,TIME_ BOUND=5.0 --props Pm
axQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-mo
de Memory --unsafe

. modest mcsta dpm.v2.modest -E N=6,C=3,TIME_ BOUND=5.0 --props Pm

axQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-mo
de Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=2,C=3,TIME_ B
OUND=5 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=3,TIME_B
OUND=5 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=4,C=3,TIME_ B
OUND=5 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=5,C=3,TIME_B
OUND=5 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=6,C=3,TIME_ B
OUND=5 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=7,C=3,TIME_ B
OUND=5 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=2,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=3 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=3 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_ TYPES=4,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=3 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=5,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=3 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe
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16.

17.

18.

19.

20.

21.

22.

23.

24.

25.

26.

27.

28.

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=6,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=3 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta dpm.v2.modest -E N=2,C=3,TIME_ BOUND=5.0 --props Pm
axQueuesFullBound --width 5e-07 --time-bounded-alg UnifPlus --store-mode
Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=3,TIME_ BOUND=5.0 --props Pm
axQueuesFullBound --width 5e-07 --time-bounded-alg UnifPlus --store-mode
Memory --unsafe

modest mcsta dpm.v2.modest -E N=4 C=3,TIME_ BOUND=5.0 --props Pm
axQueuesFullBound --width 5e-07 --time-bounded-alg UnifPlus --store-mode
Memory --unsafe

modest mcsta dpm.v2.modest -E N=5,C=3,TIME_ BOUND=5.0 --props Pm
axQueuesFullBound --width 5e-07 --time-bounded-alg UnifPlus --store-mode
Memory --unsafe

modest mcsta dpm.v2.modest -E N=6,C=3,TIME_ BOUND=5.0 --props Pm
axQueuesFullBound --width 5e-07 --time-bounded-alg UnifPlus --store-mode
Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=2,C=3,TIME_ B
OUND=5 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Un
ifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=3,TIME_ B
OUND=5 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Un
ifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=4,C=3,TIME_ B
OUND=5 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Un
ifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=5,C=3,TIME_ B
OUND=5 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Un
ifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=6,C=3,TIME_ B
OUND=5 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Un
ifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=7,C=3,TIME_ B
OUND=5 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Un
ifPlus --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=2,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=3 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe
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29.

30.

31.

32.

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=3 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=4,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=3 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=5,C_LEFT=2,
C_RIGHT=2,TIME_ BOUND=3 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=6,C_ LEFT=2,
C_RIGHT=2,TIME_BOUND=3 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

Figure (4.8c):

1.

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=18.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

. modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=20.0 --props P

maxQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=22.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=24.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

. modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=26.0 --props P

maxQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=28.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=30.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=32.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe
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10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

21.

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=34.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=10 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg SwitchStep --store-mode Memo
ry --unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=13 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg SwitchStep --store-mode Memo
ry --unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=16 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg SwitchStep --store-mode Memo
ry --unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=19 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg SwitchStep --store-mode Memo
ry --unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=22 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg SwitchStep --store-mode Memo
ry --unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=25 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg SwitchStep --store-mode Memo
ry --unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=28 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg SwitchStep --store-mode Memo
ry --unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=31 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg SwitchStep --store-mode Memo
ry --unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=34 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg SwitchStep --store-mode Memo
ry --unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=37 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg SwitchStep --store-mode Memo
ry --unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=40 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg SwitchStep --store-mode Memo
ry --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=5TIME_ B
OUND=10 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg S
witchStep --store-mode Memory --unsafe
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22.

23.

24.

25.

26.

27.

28.

29.

30.

31.

32.

33.

34.

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=5TIME_B
OUND=14 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=5TIME_B
OUND=18 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=5TIME_B
OUND=22 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=5TIME_B
OUND=26 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=5TIME_B
OUND=30 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=5TIME_B
OUND=34 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=5TIME_B
OUND=38 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=5TIME_B
OUND=44 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=5TIME_B
OUND=48 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=5TIME_B
OUND=52 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=5TIME_B
OUND=56 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=5TIME_B
OUND=60 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=5TIME_B
OUND=64 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg S
witchStep --store-mode Memory --unsafe
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35.

36.

37.

38.

39.

40.

41.

42.

43.

44.

45.

46.

47.

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=5TIME_B
OUND=68 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=5TIME_B
OUND=72 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=1 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_ TYPES=3,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=2 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=3 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=4 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=5 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_ TYPES=3,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=6 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=7 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_ TYPES=3,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=8 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_ TYPES=3,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=9 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=18.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg UnifPlus --store-mo
de Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=20.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg UnifPlus --store-mo
de Memory --unsafe
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48.

49.

50.

51.

52.

53.

54.

55.

56.

57.

58.

59.

60.

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=22.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg UnifPlus --store-mo
de Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=24.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg UnifPlus --store-mo
de Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=26.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg UnifPlus --store-mo
de Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=28.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg UnifPlus --store-mo
de Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=30.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg UnifPlus --store-mo
de Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=32.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg UnifPlus --store-mo
de Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=34.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg UnifPlus --store-mo
de Memory --unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=10 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg UnifPlus --store-mode Memory
--unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=13 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg UnifPlus --store-mode Memory
--unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=16 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg UnifPlus --store-mode Memory
--unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=19 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg UnifPlus --store-mode Memory
--unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=22 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg UnifPlus --store-mode Memory
--unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=25 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg UnifPlus --store-mode Memory
--unsafe
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61.

62.

63.

64.

65.

66.

67.

68.

69.

70.

71.

72.

73.

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=28 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg UnifPlus --store-mode Memory
--unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=31 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg UnifPlus --store-mode Memory
--unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=34 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg UnifPlus --store-mode Memory
--unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=37 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg UnifPlus --store-mode Memory
--unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=40 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg UnifPlus --store-mode Memory
--unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=5TIME_ B
OUND=10 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg U
nifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=5TIME_B
OUND=14 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg U
nifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=5TIME_ B
OUND=18 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg U
nifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=5TIME_B
OUND=22 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg U
nifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=5TIME_B
OUND=26 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg U
nifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=5TIME_B
OUND=30 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg U
nifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=5TIME_B
OUND=34 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg U
nifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=5TIME_ B
OUND=38 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg U
nifPlus --store-mode Memory --unsafe
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74.

75.

76.

e

78.

79.

80.

81.

82.

83.

84.

85.

86.

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=5TIME_B
OUND=44 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg U
nifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=5TIME_B
OUND=48 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg U
nifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=5TIME_B
OUND=52 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg U
nifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=5TIME_B
OUND=56 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg U
nifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=5TIME_B
OUND=60 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg U
nifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=5TIME_B
OUND=64 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg U
nifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=5TIME_B
OUND=68 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg U
nifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=5TIME_B
OUND=72 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg U
nifPlus --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=1 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=2 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=3 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=4 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=5 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe
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87. modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=6 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

88. modest mcsta reentrant-queues.v3.modest -E JOB_ TYPES=3,C_LEFT=2,
C_RIGHT=2,TIME_ BOUND=7 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

89. modest mcsta reentrant-queues.v3.modest -E JOB_ TYPES=3,C_LEFT=2,
C_RIGHT=2,TIME_ BOUND=8 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

90. modest mcsta reentrant-queues.v3.modest -E JOB_ TYPES=3,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=9 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

Figure (4.8d):

1. modest mcsta dpm.v2.modest -E N=3,C=4,TIME_BOUND=30.0 --props P
maxQueuesFullBound --width 0.0005 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

2. modest mcsta dpm.v2.modest -E N=3,C=4,TIME_BOUND=30.0 --props P
maxQueuesFullBound --width 5e-05 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

3. modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=30.0 --props P
maxQueuesFullBound --width 5e-06 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

4. modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=30.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

5. modest mcsta dpm.v2.modest -E N=3,C=4,TIME_BOUND=30.0 --props P
maxQueuesFullBound --width 5e-08 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

6. modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=30.0 --props P
maxQueuesFullBound --width 5e-09 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

7. modest mcsta dpm.v2.modest -E N=3,C=4,TIME_BOUND=30.0 --props P
maxQueuesFullBound --width 5e-10 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe

8. modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=30.0 --props P
maxQueuesFullBound --width 5e-11 --time-bounded-alg SwitchStep --store-
mode Memory --unsafe
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10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

21.

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=5 --props PmaxR
eachBound --width 0.0005 --time-bounded-alg SwitchStep --store-mode Mem
ory --unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=5 --props PmaxR
eachBound --width 5e-05 --time-bounded-alg SwitchStep --store-mode Memo
ry --unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=5 --props PmaxR
eachBound --width 5e-06 --time-bounded-alg SwitchStep --store-mode Memo
ry --unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=5 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg SwitchStep --store-mode Memo
ry --unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=5 --props PmaxR
eachBound --width 5e-08 --time-bounded-alg SwitchStep --store-mode Memo
ry --unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=5 --props PmaxR
eachBound --width 5e-09 --time-bounded-alg SwitchStep --store-mode Memo
ry --unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=5 --props PmaxR
eachBound --width 5e-10 --time-bounded-alg SwitchStep --store-mode Memo
ry --unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=5 --props PmaxR
eachBound --width 5e-11 --time-bounded-alg SwitchStep --store-mode Memo
ry --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=5TIME_B
OUND=7 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=5TIME_B
OUND=7 --props PmaxBothFullBound --width 5e-05 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=5TIME_B
OUND=7 --props PmaxBothFullBound --width 5e-06 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=5TIME_B
OUND=7 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=5TIME_B
OUND=7 --props PmaxBothFullBound --width 5e-08 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe
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22.

23.

24.

25.

26.

27.

28.

29.

30.

31.

32.

33.

34.

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=5TIME_B
OUND=7 --props PmaxBothFullBound --width 5e-09 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=5TIME_B
OUND=7 --props PmaxBothFullBound --width 5e-10 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=5TIME_B
OUND=7 --props PmaxBothFullBound --width 5e-11 --time-bounded-alg Sw
itchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=1 --props PmaxBothQueuesFullBound --wid
th 0.0005 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=1 --props PmaxBothQueuesFullBound --wid
th 5e-05 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=1 --props PmaxBothQueuesFullBound --wid
th 5e-06 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=1 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=1 --props PmaxBothQueuesFullBound --wid
th 5e-08 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=1 --props PmaxBothQueuesFullBound --wid
th 5e-09 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=1 --props PmaxBothQueuesFullBound --wid
th 5e-10 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=1 --props PmaxBothQueuesFullBound --wid
th 5e-11 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=30.0 --props P
maxQueuesFullBound --width 0.0005 --time-bounded-alg UnifPlus --store-m
ode Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=30.0 --props P
maxQueuesFullBound --width 5e-05 --time-bounded-alg UnifPlus --store-mo
de Memory --unsafe
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35.

36.

37.

38.

39.

40.

41.

42.

43.

44.

45.

46.

47.

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=30.0 --props P
maxQueuesFullBound --width 5e-06 --time-bounded-alg UnifPlus --store-mo
de Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=30.0 --props P
maxQueuesFullBound --width 5e-07 --time-bounded-alg UnifPlus --store-mo
de Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=30.0 --props P
maxQueuesFullBound --width 5e-08 --time-bounded-alg UnifPlus --store-mo
de Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=30.0 --props P
maxQueuesFullBound --width 5e-09 --time-bounded-alg UnifPlus --store-mo
de Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=30.0 --props P
maxQueuesFullBound --width 5e-10 --time-bounded-alg UnifPlus --store-mo
de Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=4,TIME_ BOUND=30.0 --props P
maxQueuesFullBound --width 5e-11 --time-bounded-alg UnifPlus --store-mo
de Memory --unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=5 --props PmaxR
eachBound --width 0.0005 --time-bounded-alg UnifPlus --store-mode Memor
y --unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=5 --props PmaxR
eachBound --width 5e-05 --time-bounded-alg UnifPlus --store-mode Memory
--unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=5 --props PmaxR
eachBound --width 5e-06 --time-bounded-alg UnifPlus --store-mode Memory
--unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=5 --props PmaxR
eachBound --width 5e-07 --time-bounded-alg UnifPlus --store-mode Memory
--unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=5 --props PmaxR
eachBound --width 5e-08 --time-bounded-alg UnifPlus --store-mode Memory
--unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=5 --props PmaxR
eachBound --width 5e-09 --time-bounded-alg UnifPlus --store-mode Memory
--unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=5 --props PmaxR
eachBound --width 5e-10 --time-bounded-alg UnifPlus --store-mode Memory
--unsafe
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48.

49.

50.

o1.

52.

53.

54.

55.

56.

57.

58.

59.

60.

modest mcsta ftwc.v3.modest -E N=128 TIME__ BOUND=5 --props PmaxR
eachBound --width 5e-11 --time-bounded-alg UnifPlus --store-mode Memory
--unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=5TIME_B
OUND=7 --props PmaxBothFullBound --width 0.0005 --time-bounded-alg U
nifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=5TIME_B
OUND=7 --props PmaxBothFullBound --width 5e-05 --time-bounded-alg Un
ifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=5TIME_B
OUND=7 --props PmaxBothFullBound --width 5e-06 --time-bounded-alg Un
ifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=5TIME_B
OUND=7 --props PmaxBothFullBound --width 5e-07 --time-bounded-alg Un
ifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=5TIME_ B
OUND=7 --props PmaxBothFullBound --width 5e-08 --time-bounded-alg Un
ifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=5TIME_B
OUND=7 --props PmaxBothFullBound --width 5e-09 --time-bounded-alg Un
ifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=5TIME_ B
OUND=7 --props PmaxBothFullBound --width 5e-10 --time-bounded-alg Un
ifPlus --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=5TIME_B
OUND=7 --props PmaxBothFullBound --width 5e-11 --time-bounded-alg Un
ifPlus --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=1 --props PmaxBothQueuesFullBound --wid
th 0.0005 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=1 --props PmaxBothQueuesFullBound --wid
th 5e-05 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=1 --props PmaxBothQueuesFullBound --wid
th 5e-06 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=1 --props PmaxBothQueuesFullBound --wid
th 5e-07 --time-bounded-alg UnifPlus --store-mode Memory --unsafe
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61.

62.

63.

64.

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=1 --props PmaxBothQueuesFullBound --wid
th 5e-08 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=1 --props PmaxBothQueuesFullBound --wid
th 5e-09 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_ BOUND=1 --props PmaxBothQueuesFullBound --wid
th 5e-10 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=1 --props PmaxBothQueuesFullBound --wid
th 5e-11 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

Tables 4.4 and 4.5:

1.

modest mcsta polling-system-k.v3.modest -E JOB_ TYPES=1,C=20,TIME__
BOUND=4 --props PmaxOneFullBound --width 0.005 --partial Simulation --
partial-max-run-length 0 --partial-sim Simple --time-bounded-alg UnifPlus --
store-mode Memory --unsafe

. modest mcsta dpm-full.v2.modest -E N=20,C=100,TIME_ BOUND=6 --pro

ps PmaxOneQueueThreeBound --width 0.005 --partial Simulation --partial-
max-run-length 0 --partial-sim Simple --time-bounded-alg UnifPlus --store-m
ode Memory --unsafe

. modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=2,C_LEFT=5,

C_RIGHT=5,TIME_ BOUND=10 --props PmaxBothQueuesFullBound --wi
dth 0.005 --partial Simulation --partial-max-run-length 0 --partial-sim Simpl
e --time-bounded-alg UnifPlus --store-mode Memory --unsafe

. modest mcsta vgs.5.v1.jani -E TIME BOUND=10000.0 --props MaxPrReac

hFailedTB --width 0.005 --partial Simulation --partial-max-run-length 0 --pa
rtial-sim Simple --time-bounded-alg UnifPlus --store-mode Memory --unsafe

. modest mcsta stream.v1.jani -E N=20000 --props pr_ underrun_ tb --width 0.

005 --partial Simulation --partial-max-run-length 0 --partial-sim Simple --tim
e-bounded-alg UnifPlus --store-mode Memory --unsafe

. modest mcsta ftwc.v3.modest -E N=512, TIME_ BOUND=10 --props PmaxR

eachBound --width 0.005 --partial Simulation --partial-max-run-length 0 --pa
rtial-sim Simple --time-bounded-alg UnifPlus --store-mode Memory --unsafe

. modest mcsta hecs.false-4-3.v1.jani --props Unreliability --width 0.005 --parti

al Simulation --partial-max-run-length 0 --partial-sim Simple --time-bounded
-alg UnifPlus --store-mode Memory --unsafe
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10.

11.

12.

13.

14.

15.

16.

17.

. modest mcsta polling-system-k.v3.modest -E JOB_ TYPES=1,C=20,TIME__

BOUND=4 --props PmaxOneFullBound --width 0.005 --partial Simulation --
partial-max-run-length 0 --partial-sim Simple --time-bounded-alg SwitchStep
--partial-sim-scheduler Uniform --store-mode Memory --unsafe

. modest mcsta dpm-full.v2.modest -E N=20,C=100,TIME_ BOUND=6 --pro

ps PmaxOneQueueThreeBound --width 0.005 --partial Simulation --partial-
max-run-length 0 --partial-sim Simple --time-bounded-alg SwitchStep --parti
al-sim-scheduler Uniform --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=2,C_LEFT=5,
C_RIGHT=5,TIME_ BOUND=10 --props PmaxBothQueuesFullBound --wi
dth 0.005 --partial Simulation --partial-max-run-length 0 --partial-sim Simpl
e --time-bounded-alg SwitchStep --partial-sim-scheduler Uniform --store-mod
e Memory --unsafe

modest mcsta vgs.5.vl.jani -E TIME_BOUND=10000.0 --props MaxPrReac
hFailedTB --width 0.005 --partial Simulation --partial-max-run-length 0 --pa
rtial-sim Simple --time-bounded-alg SwitchStep --partial-sim-scheduler Unifo
rm --store-mode Memory --unsafe

modest mcsta stream.v1.jani -E N=20000 --props pr__underrun__tb --width 0.
005 --partial Simulation --partial-max-run-length 0 --partial-sim Simple --tim
e-bounded-alg SwitchStep --partial-sim-scheduler Uniform --store-mode Mem
ory --unsafe

modest mcsta ftwe.v3.modest -E N=512, TIME_ BOUND=10 --props PmaxR
eachBound --width 0.005 --partial Simulation --partial-max-run-length 0 --pa
rtial-sim Simple --time-bounded-alg SwitchStep --partial-sim-scheduler Unifo
rm --store-mode Memory --unsafe

modest mcsta hecs.false-4-3.v1.jani --props Unreliability --width 0.005 --parti
al Simulation --partial-max-run-length 0 --partial-sim Simple --time-bounded
-alg SwitchStep --partial-sim-scheduler Uniform --store-mode Memory --unsa
fe

modest mcsta polling-system-k.v3.modest -E JOB_ TYPES=1,C=20,TIME__
BOUND=4 --props PmaxOneFullBound --width 0.005 --partial Simulation --
partial-max-run-length 0 --partial-sim Simple --time-bounded-alg SwitchStep
--partial-sim-scheduler Optimal --store-mode Memory --unsafe

modest mcsta dpm-full.v2.modest -E N=20,C=100,TIME_ BOUND=6 --pro
ps PmaxOneQueueThreeBound --width 0.005 --partial Simulation --partial-
max-run-length 0 --partial-sim Simple --time-bounded-alg SwitchStep --parti
al-sim-scheduler Optimal --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_ TYPES=2,C_LEFT=5,
C_RIGHT=5,TIME_BOUND=10 --props PmaxBothQueuesFullBound --wi
dth 0.005 --partial Simulation --partial-max-run-length 0 --partial-sim Simpl
e --time-bounded-alg SwitchStep --partial-sim-scheduler Optimal --store-mod
e Memory --unsafe
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18.

19.

20.

21.

22.

23.

24.

25.

26.

27.

28.

29.

modest mcsta vgs.5.vl.jani -E TIME__BOUND=10000.0 --props MaxPrReac
hFailedTB --width 0.005 --partial Simulation --partial-max-run-length 0 --pa
rtial-sim Simple --time-bounded-alg SwitchStep --partial-sim-scheduler Opti
mal --store-mode Memory --unsafe

modest mcsta stream.v1.jani -E N=20000 --props pr_ underrun_ tb --width 0.
005 --partial Simulation --partial-max-run-length 0 --partial-sim Simple --tim
e-bounded-alg SwitchStep --partial-sim-scheduler Optimal --store-mode Mem
ory --unsafe

modest mcsta ftwe.v3.modest -E N=512, TIME__ BOUND=10 --props Pmax
ReachBound --width 0.005 --partial Simulation --partial-max-run-length 0 --
partial-sim Simple --time-bounded-alg SwitchStep --partial-sim-scheduler Op
timal --store-mode Memory --unsafe

modest mcsta hecs.false-4-3.v1.jani --props Unreliability --width 0.005 --parti
al Simulation --partial-max-run-length 0 --partial-sim Simple --time-bounded
-alg SwitchStep --partial-sim-scheduler Optimal --store-mode Memory --unsa
fe

modest mcsta polling-system-k.v3.modest -E JOB_ TYPES=1,C=20,TIME__
BOUND=4 --props PmaxOneFullBound --width 0.005 --time-bounded-alg S
witchStep --store-mode Memory --unsafe

modest mcsta dpm-full.v2.modest -E N=20,C=100,TIME_ BOUND=6 --pro
ps PmaxOneQueueThreeBound --width 0.005 --time-bounded-alg SwitchStep
--store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=2,C_LEFT=5,
C_RIGHT=5TIME_BOUND=10 --props PmaxBothQueuesFullBound --wi
dth 0.005 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta vgs.5.vl.jani -E TIME__BOUND=10000.0 --props MaxPrReac
hFailedTB --width 0.005 --time-bounded-alg SwitchStep --store-mode Memo
ry --unsafe

modest mcsta stream.v1.jani -E N=20000 --props pr__underrun__ tb --width 0.
005 --time-bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta ftwe.v3.modest -E N=512, TIME_BOUND=10 --props PmaxR
eachBound --width 0.005 --time-bounded-alg SwitchStep --store-mode Memo
ry --unsafe

modest mcsta hecs.false-4-3.v1.jani --props Unreliability --width 0.005 --time-
bounded-alg SwitchStep --store-mode Memory --unsafe

modest mcsta polling-system-k.v3.modest -E JOB_ TYPES=1,C=20,TIME__
BOUND=4 --props PmaxOneFullBound --width 0.005 --time-bounded-alg U
nifPlus --store-mode Memory --unsafe
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30.

31.

32.

33.

34.

35.

modest mcsta dpm-full.v2.modest -E N=20,C=100,TIME_ BOUND=6 --pro
ps PmaxOneQueueThreeBound --width 0.005 --time-bounded-alg UnifPlus --
store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=2,C_LEFT=5,
C_RIGHT=5,TIME_BOUND=10 --props PmaxBothQueuesFullBound --wi
dth 0.005 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta vgs.5.v1.jani -E TIME_BOUND=10000.0 --props MaxPrReac
hFailedTB --width 0.005 --time-bounded-alg UnifPlus --store-mode Memory -
-unsafe

modest mcsta stream.v1.jani -E N=20000 --props pr__underrun_ tb --width 0.
005 --time-bounded-alg UnifPlus --store-mode Memory --unsafe

modest mcsta ftwe.v3.modest -E N=512, TIME_ BOUND=10 --props PmaxR
eachBound --width 0.005 --time-bounded-alg UnifPlus --store-mode Memory
--unsafe

modest mcsta hecs.false-4-3.v1.jani --props Unreliability --width 0.005 --time-
bounded-alg UnifPlus --store-mode Memory --unsafe

B.1.2 Long-Run Average Rewards

Below we list the command line arguments used to obtain data points for all figures
and tables in Section 4.5:

Figure (5.5a):

1.

modest mcsta dpm.v2.modest -E N=3,C=8, TIME_BOUND=0.0 --props Mi
nAvgOperationCost --width 5e-07 --long-run-alg Valuelteration --store-mode
Memory --unsafe

. modest mcsta dpm.v2.modest -E N=3,C=10,TIME_ BOUND=0.0 --props M

inAvgOperationCost --width 5e-07 --long-run-alg Valuelteration --store-mod
e Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=12,TIME_ BOUND=0.0 --props M
inAvgOperationCost --width 5e-07 --long-run-alg Valuelteration --store-mod
e Memory --unsafe

. modest mcsta dpm.v2.modest -E N=3,C=14,TIME_ BOUND=0.0 --props M

inAvgOperationCost --width 5e-07 --long-run-alg Valuelteration --store-mod
e Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=30,TIME_ BOUND=0.0 --props M
inAvgOperationCost --width 5e-07 --long-run-alg Valuelteration --store-mod
e Memory --unsafe
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10.

11.

12.

13.

14.

15.

16.

17.

18.

modest mcsta dpm.v2.modest -E N=3,C=35TIME_ BOUND=0.0 --props M
inAvgOperationCost --width 5e-07 --long-run-alg Valuelteration --store-mod
e Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=40,TIME_ BOUND=0.0 --props M
inAvgOperationCost --width 5e-07 --long-run-alg Valuelteration --store-mod
e Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=45TIME_ BOUND=0.0 --props M
inAvgOperationCost --width 5e-07 --long-run-alg Valuelteration --store-mod
e Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=50,TIME_ BOUND=0.0 --props M
inAvgOperationCost --width 5e-07 --long-run-alg Valuelteration --store-mod
e Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=55TIME_ BOUND=0.0 --props M
inAvgOperationCost --width 5e-07 --long-run-alg Valuelteration --store-mod
e Memory --unsafe

modest mcsta ftwe.v3.modest -E N=32 TIME_ BOUND=0.0 --props SmaxR
each --width 5e-07 --long-run-alg Valuelteration --store-mode Memory --unsa
fe

modest mcsta ftwe.v3.modest -E N=64, TIME_ BOUND=0.0 --props SmaxR
each --width 5e-07 --long-run-alg Valuelteration --store-mode Memory --unsa
fe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=0.0 --props Smax
Reach --width 5e-07 --long-run-alg Valuelteration --store-mode Memory --un
safe

modest mcsta ftwe.v3.modest -E N=256, TIME_ BOUND=0.0 --props Smax
Reach --width 5e-07 --long-run-alg Valuelteration --store-mode Memory --un
safe

modest mcsta ftwe.v3.modest -E N=32 TIME_ BOUND=0.0 --props MinAv
gRepairCost --width 5e-07 --long-run-alg Valuelteration --store-mode Memor
y --unsafe

modest mcsta ftwe.v3.modest -E N=64, TIME_ BOUND=0.0 --props MinAv
gRepairCost --width 5e-07 --long-run-alg Valuelteration --store-mode Memor
y --unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=0.0 --props MinA
vgRepairCost --width 5e-07 --long-run-alg Valuelteration --store-mode Memo
ry --unsafe

modest mcsta ftwe.v3.modest -E N=256,TIME_ BOUND=0.0 --props MinA
vgRepairCost --width 5e-07 --long-run-alg Valuelteration --store-mode Memo
ry --unsafe



B.1. Command Line Arguments

19.

20.

21.

22.

23.

24.

25.

26.

27.

28.

29.

30.

31.

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=1,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --width 5e-07 --long-run-alg
Valuelteration --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=2,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --width 5e-07 --long-run-alg
Valuelteration --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=3,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --width 5e-07 --long-run-alg
Valuelteration --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=4,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --width 5e-07 --long-run-alg
Valuelteration --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=5TIME_B
OUND=0.0 --props MinAverageOperationCosts --width 5e-07 --long-run-alg
Valuelteration --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=6,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --width 5e-07 --long-run-alg
Valuelteration --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=7,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --width 5e-07 --long-run-alg
Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=1,
C_RIGHT=1,TIME_BOUND=0.0 --props SmaxBothQueuesFull --width 5e
-07 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=0.0 --props SmaxBothQueuesFull --width 5e
-07 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_ TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props SmaxBothQueuesFull --width 5e
-07 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_ TYPES=3,C_LEFT=4,
C_RIGHT=4,TIME_BOUND=0.0 --props SmaxBothQueuesFull --width 5e
-07 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_ TYPES=3,C_LEFT=5,
C_RIGHT=5TIME_BOUND=0.0 --props SmaxBothQueuesFull --width 5e
-07 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_ TYPES=3,C_LEFT=6,
C_RIGHT=6,TIME_BOUND=0.0 --props SmaxBothQueuesFull --width 5e
-07 --long-run-alg Valuelteration --store-mode Memory --unsafe
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32.

33.

34.

35.

36.

37.

38.

39.

40.

41.

42.

43.

44.

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=1,
C_RIGHT=1,TIME_BOUND=0.0 --props MinAverageOperationCosts --wi
dth 5e-07 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=2,
C_RIGHT=2,TIME_ BOUND=0.0 --props MinAverageOperationCosts --wi
dth 5e-07 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_ TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_ BOUND=0.0 --props MinAverageOperationCosts --wi
dth 5e-07 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=4,
C_RIGHT=4,TIME_ BOUND=0.0 --props MinAverageOperationCosts --wi
dth 5e-07 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=5,
C_RIGHT=5,TIME_ BOUND=0.0 --props MinAverageOperationCosts --wi
dth 5e-07 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=6,
C_RIGHT=6,TIME_ BOUND=0.0 --props MinAverageOperationCosts --wi
dth 5e-07 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=8  TIME_ BOUND=0.0 --props Mi
nAvgOperationCost --long-run-alg LinearProgramming --store-mode Memor
y --unsafe

modest mcsta dpm.v2.modest -E N=3,C=10,TIME_ BOUND=0.0 --props M
inAvgOperationCost --long-run-alg LinearProgramming --store-mode Memor
y --unsafe

modest mcsta dpm.v2.modest -E N=3,C=12, TIME_ BOUND=0.0 --props M
inAvgOperationCost --long-run-alg LinearProgramming --store-mode Memor
y --unsafe

modest mcsta dpm.v2.modest -E N=3,C=14, TIME_ BOUND=0.0 --props M
inAvgOperationCost --long-run-alg LinearProgramming --store-mode Memor
y --unsafe

modest mcsta dpm.v2.modest -E N=3,C=30,TIME_ BOUND=0.0 --props M
inAvgOperationCost --long-run-alg LinearProgramming --store-mode Memor
y --unsafe

modest mcsta dpm.v2.modest -E N=3,C=35TIME_ BOUND=0.0 --props M
inAvgOperationCost --long-run-alg LinearProgramming --store-mode Memor
y --unsafe

modest mcsta dpm.v2.modest -E N=3,C=40,TIME_ BOUND=0.0 --props M
inAvgOperationCost --long-run-alg LinearProgramming --store-mode Memor
y --unsafe
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45.

46.

47.

48.

49.

50.

o1.

52.

53.

54.

55.

56.

o7.

58.

modest mcsta dpm.v2.modest -E N=3,C=45TIME_BOUND=0.0 --props M
inAvgOperationCost --long-run-alg LinearProgramming --store-mode Memor
y --unsafe

modest mcsta dpm.v2.modest -E N=3,C=50,TIME_ BOUND=0.0 --props M
inAvgOperationCost --long-run-alg LinearProgramming --store-mode Memor
y --unsafe

modest mcsta dpm.v2.modest -E N=3,C=55TIME_ BOUND=0.0 --props M
inAvgOperationCost --long-run-alg LinearProgramming --store-mode Memor
y --unsafe

modest mcsta ftwe.v3.modest -E N=32,TIME_BOUND=0.0 --props SmaxR

each --long-run-alg LinearProgramming --store-mode Memory --unsafe

modest mcsta ftwe.v3.modest -E N=64, TIME_BOUND=0.0 --props SmaxR

each --long-run-alg LinearProgramming --store-mode Memory --unsafe

modest mcsta ftwe.v3.modest -E N=128 TIME_BOUND=0.0 --props Smax
Reach --long-run-alg LinearProgramming --store-mode Memory --unsafe

modest mcsta ftwe.v3.modest -E N=256,TIME_ BOUND=0.0 --props Smax
Reach --long-run-alg LinearProgramming --store-mode Memory --unsafe

modest mcsta ftwe.v3.modest -E N=32, TIME_BOUND=0.0 --props MinAv
gRepairCost --long-run-alg LinearProgramming --store-mode Memory --unsa

fe

modest mcsta ftwe.v3.modest -E N=64, TIME_ BOUND=0.0 --props MinAv
gRepairCost --long-run-alg LinearProgramming --store-mode Memory --unsa
fe

modest mcsta ftwe.v3.modest -E N=128 TIME_ BOUND=0.0 --props MinA
vgRepairCost --long-run-alg LinearProgramming --store-mode Memory --uns
afe

modest mcsta ftwe.v3.modest -E N=256, TIME_ BOUND=0.0 --props MinA
vgRepairCost --long-run-alg LinearProgramming --store-mode Memory --uns
afe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=1,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --long-run-alg LinearProgra
mming --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=2,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --long-run-alg LinearProgra
mming --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=3,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --long-run-alg LinearProgra
mming --store-mode Memory --unsafe
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59.

60.

61.

62.

63.

64.

65.

66.

67.

68.

69.

70.

T1.

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=4,TIME_B
OUND=0.0 --props MinAverageOperationCosts --long-run-alg LinearProgra
mming --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=5TIME_B
OUND=0.0 --props MinAverageOperationCosts --long-run-alg LinearProgra
mming --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=6,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --long-run-alg LinearProgra
mming --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=7,TIME_B
OUND=0.0 --props MinAverageOperationCosts --long-run-alg LinearProgra
mming --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=1,
C_RIGHT=1,TIME_BOUND=0.0 --props SmaxBothQueuesFull --long-run-
alg LinearProgramming --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=0.0 --props SmaxBothQueuesFull --long-run-
alg LinearProgramming --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props SmaxBothQueuesFull --long-run-
alg LinearProgramming --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=4,
C_RIGHT=4,TIME_BOUND=0.0 --props SmaxBothQueuesFull --long-run-
alg LinearProgramming --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=5,
C_RIGHT=5TIME_BOUND=0.0 --props SmaxBothQueuesFull --long-run-
alg LinearProgramming --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=6,
C_RIGHT=6,TIME_BOUND=0.0 --props SmaxBothQueuesFull --long-run-
alg LinearProgramming --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=1,
C_RIGHT=1,TIME_BOUND=0.0 --props MinAverageOperationCosts --1o
ng-run-alg LinearProgramming --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=2,
C_RIGHT=2,TIME_BOUND=0.0 --props MinAverageOperationCosts --1o
ng-run-alg LinearProgramming --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props MinAverageOperationCosts --1o
ng-run-alg LinearProgramming --store-mode Memory --unsafe
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72.

73.

74.

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=4,
C_RIGHT=4,TIME_BOUND=0.0 --props MinAverageOperationCosts --1o
ng-run-alg LinearProgramming --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=5,
C_RIGHT=5,TIME_BOUND=0.0 --props MinAverageOperationCosts --1o
ng-run-alg LinearProgramming --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=6,
C_RIGHT=6,TIME_BOUND=0.0 --props MinAverageOperationCosts --1o

ng-run-alg LinearProgramming --store-mode Memory --unsafe

Figure (5.5b):

1.

modest mcsta dpm.v2.modest -E N=1,C=5,TIME_BOUND=0.0 --props Mi
nAvgOperationCost --width 5e-07 --long-run-alg Valuelteration --store-mode
Memory --unsafe

modest mcsta dpm.v2.modest -E N=2,C=5TIME_BOUND=0.0 --props Mi
nAvgOperationCost --width 5e-07 --long-run-alg Valuelteration --store-mode
Memory --unsafe

modest mcsta dpm.v2.modest -E N=3,C=5TIME_BOUND=0.0 --props Mi
nAvgOperationCost --width 5e-07 --long-run-alg Valuelteration --store-mode
Memory --unsafe

. modest mcsta dpm.v2.modest -E N=4 C=5TIME_ BOUND=0.0 --props Mi

nAvgOperationCost --width 5e-07 --long-run-alg Valuelteration --store-mode
Memory --unsafe

modest mcsta dpm.v2.modest -E N=5,C=5TIME_BOUND=0.0 --props Mi
nAvgOperationCost --width 5e-07 --long-run-alg Valuelteration --store-mode
Memory --unsafe

modest mcsta dpm.v2.modest -E N=6,C=5TIME_ BOUND=0.0 --props Mi
nAvgOperationCost --width 5e-07 --long-run-alg Valuelteration --store-mode
Memory --unsafe

modest mcsta dpm.v2.modest -E N=7,C=5TIME_BOUND=0.0 --props Mi
nAvgOperationCost --width 5e-07 --long-run-alg Valuelteration --store-mode
Memory --unsafe

modest mcsta dpm.v2.modest -E N=8 C=5TIME_BOUND=0.0 --props Mi
nAvgOperationCost --width 5e-07 --long-run-alg Valuelteration --store-mode
Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=1,C=3,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --width 5e-07 --long-run-alg
Valuelteration --store-mode Memory --unsafe
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10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

21.

22.

modest mcsta polling-system.v3.modest -E JOB_TYPES=2,C=3,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --width 5e-07 --long-run-alg
Valuelteration --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=3,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --width 5e-07 --long-run-alg
Valuelteration --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=4,C=3,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --width 5e-07 --long-run-alg
Valuelteration --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=5,C=3,TIME_B
OUND=0.0 --props MinAverageOperationCosts --width 5e-07 --long-run-alg
Valuelteration --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=6,C=3,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --width 5e-07 --long-run-alg
Valuelteration --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=7,C=3,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --width 5e-07 --long-run-alg
Valuelteration --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=8,C=3,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --width 5e-07 --long-run-alg
Valuelteration --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=9,C=3,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --width 5e-07 --long-run-alg
Valuelteration --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=10,C=3,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --width 5e-07 --long-run-alg
Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=1,C_LEFT=3,
C_RIGHT=3,TIME_ BOUND=0.0 --props MinAverageOperationCosts --wi
dth 5e-07 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=2,C_LEFT=3,
C_RIGHT=3,TIME_ BOUND=0.0 --props MinAverageOperationCosts --wi
dth 5e-07 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_ BOUND=0.0 --props MinAverageOperationCosts --wi
dth 5e-07 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=4,C_LEFT=3,
C_RIGHT=3,TIME_ BOUND=0.0 --props MinAverageOperationCosts --wi
dth 5e-07 --long-run-alg Valuelteration --store-mode Memory --unsafe
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23.

24.

25.

26.

27.

28.

29.

30.

31.

32.

33.

34.

35.

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=5,C_ LEFT=3,
C_RIGHT=3,TIME_ BOUND=0.0 --props MinAverageOperationCosts --wi
dth 5e-07 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=6,C_LEFT=3,
C_RIGHT=3,TIME_ BOUND=0.0 --props MinAverageOperationCosts --wi
dth 5e-07 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=7,C_LEFT=3,
C_RIGHT=3,TIME_ BOUND=0.0 --props MinAverageOperationCosts --wi
dth 5e-07 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=1,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props SmaxBothQueuesFull --width 5e
-07 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_ TYPES=2,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props SmaxBothQueuesFull --width 5e
-07 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_ TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props SmaxBothQueuesFull --width 5e
-07 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=4,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props SmaxBothQueuesFull --width 5e
-07 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_ TYPES=5,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props SmaxBothQueuesFull --width 5e
-07 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_ TYPES=6,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props SmaxBothQueuesFull --width 5e
-07 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_ TYPES=7,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props SmaxBothQueuesFull --width 5e
-07 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta dpm.v2.modest -E N=1,C=5TIME_BOUND=0.0 --props Mi
nAvgOperationCost --long-run-alg LinearProgramming --store-mode Memor
y --unsafe

modest mcsta dpm.v2.modest -E N=2,C=5TIME_BOUND=0.0 --props Mi
nAvgOperationCost --long-run-alg LinearProgramming --store-mode Memor
y --unsafe

modest mcsta dpm.v2.modest -E N=3,C=5TIME_ BOUND=0.0 --props Mi
nAvgOperationCost --long-run-alg LinearProgramming --store-mode Memor
y --unsafe
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36.

37.

38.

39.

40.

41.

42.

43.

44.

45.

46.

47.

48.

modest mcsta dpm.v2.modest -E N=4,C=5TIME_ BOUND=0.0 --props Mi
nAvgOperationCost --long-run-alg LinearProgramming --store-mode Memor
y --unsafe

modest mcsta dpm.v2.modest -E N=5,C=5TIME_BOUND=0.0 --props Mi
nAvgOperationCost --long-run-alg LinearProgramming --store-mode Memor
y --unsafe

modest mcsta dpm.v2.modest -E N=6,C=5,TIME_ BOUND=0.0 --props Mi
nAvgOperationCost --long-run-alg LinearProgramming --store-mode Memor
y --unsafe

modest mcsta dpm.v2.modest -E N=7,C=5TIME_ BOUND=0.0 --props Mi
nAvgOperationCost --long-run-alg LinearProgramming --store-mode Memor
y --unsafe

modest mcsta dpm.v2.modest -E N=8,C=5TIME_BOUND=0.0 --props Mi
nAvgOperationCost --long-run-alg LinearProgramming --store-mode Memor
y --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=1,C=3,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --long-run-alg LinearProgra
mming --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=2,C=3,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --long-run-alg LinearProgra
mming --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=3,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --long-run-alg LinearProgra
mming --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=4,C=3,TIME_B
OUND=0.0 --props MinAverageOperationCosts --long-run-alg LinearProgra
mming --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=5,C=3,TIME_B
OUND=0.0 --props MinAverageOperationCosts --long-run-alg LinearProgra
mming --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=6,C=3,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --long-run-alg LinearProgra
mming --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=7,C=3,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --long-run-alg LinearProgra
mming --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=8,C=3,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --long-run-alg LinearProgra
mming --store-mode Memory --unsafe
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49.

50.

o1.

52.

53.

54.

55.

56.

57.

58.

59.

60.

61.

modest mcsta polling-system.v3.modest -E JOB_ TYPES=9,C=3,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --long-run-alg LinearProgra
mming --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=10,C=3,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --long-run-alg LinearProgra
mming --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=1,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props MinAverageOperationCosts --1o
ng-run-alg LinearProgramming --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=2,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props MinAverageOperationCosts --1o
ng-run-alg LinearProgramming --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props MinAverageOperationCosts --1o
ng-run-alg LinearProgramming --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=4,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props MinAverageOperationCosts --1o
ng-run-alg LinearProgramming --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=5,C_ LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props MinAverageOperationCosts --1o
ng-run-alg LinearProgramming --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=6,C_ LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props MinAverageOperationCosts --1o
ng-run-alg LinearProgramming --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=7,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props MinAverageOperationCosts --1o
ng-run-alg LinearProgramming --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=1,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props SmaxBothQueuesFull --long-run-
alg LinearProgramming --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=2,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props SmaxBothQueuesFull --long-run-
alg LinearProgramming --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props SmaxBothQueuesFull --long-run-
alg LinearProgramming --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=4,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props SmaxBothQueuesFull --long-run-
alg LinearProgramming --store-mode Memory --unsafe

239



B. EXPERIMENTS

240

62.

63.

64.

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=5,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props SmaxBothQueuesFull --long-run-
alg LinearProgramming --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=6,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props SmaxBothQueuesFull --long-run-
alg LinearProgramming --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=7,C_LEFT=3,
C_RIGHT=3,TIME_ BOUND=0.0 --props SmaxBothQueuesFull --long-run-
alg LinearProgramming --store-mode Memory --unsafe

Figure (5.6):

1.

modest mcsta dpm.v2.modest -E N=4,C=4,TIME_BOUND=0.0 --props Mi
nAvgOperationCost --width 0.0005 --long-run-alg Valuelteration --store-mod
e Memory --unsafe

modest mcsta dpm.v2.modest -E N=4,C=4,TIME_ BOUND=0.0 --props Mi
nAvgOperationCost --width 5e-05 --long-run-alg Valuelteration --store-mode
Memory --unsafe

modest mcsta dpm.v2.modest -E N=4,C=4,TIME_ BOUND=0.0 --props Mi
nAvgOperationCost --width 5e-06 --long-run-alg Valuelteration --store-mode
Memory --unsafe

. modest mcsta dpm.v2.modest -E N=4,C=4,TIME_ BOUND=0.0 --props Mi

nAvgOperationCost --width 5e-07 --long-run-alg Valuelteration --store-mode
Memory --unsafe

modest mcsta dpm.v2.modest -E N=4,C=4,TIME_ BOUND=0.0 --props Mi
nAvgOperationCost --width 5e-08 --long-run-alg Valuelteration --store-mode
Memory --unsafe

modest mcsta dpm.v2.modest -E N=4,C=4,TIME_ BOUND=0.0 --props Mi
nAvgOperationCost --width 5e-09 --long-run-alg Valuelteration --store-mode
Memory --unsafe

modest mcsta dpm.v2.modest -E N=4,C=4,TIME_ BOUND=0.0 --props Mi
nAvgOperationCost --width 5e-10 --long-run-alg Valuelteration --store-mode
Memory --unsafe

modest mcsta dpm.v2.modest -E N=4,C=4,TIME_ BOUND=0.0 --props Mi
nAvgOperationCost --width 5e-11 --long-run-alg Valuelteration --store-mode
Memory --unsafe

modest mcsta ftwe.v3.modest -E N=64, TIME_ BOUND=0.0 --props MinAv
gRepairCost --width 0.0005 --long-run-alg Valuelteration --store-mode Memo
ry --unsafe



B.1. Command Line Arguments

10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

21.

22.

modest mcsta ftwc.v3.modest -E N=64, TIME_ BOUND=0.0 --props MinAv
gRepairCost --width 5e-05 --long-run-alg Valuelteration --store-mode Memor
y --unsafe

modest mcsta ftwc.v3.modest -E N=64, TIME_ BOUND=0.0 --props MinAv
gRepairCost --width 5e-06 --long-run-alg Valuelteration --store-mode Memor
y --unsafe

modest mcsta ftwc.v3.modest -E N=64, TIME_ BOUND=0.0 --props MinAv
gRepairCost --width 5e-07 --long-run-alg Valuelteration --store-mode Memor
y --unsafe

modest mcsta ftwc.v3.modest -E N=64, TIME_ BOUND=0.0 --props MinAv
gRepairCost --width 5e-08 --long-run-alg Valuelteration --store-mode Memor
y --unsafe

modest mcsta ftwc.v3.modest -E N=64, TIME_ BOUND=0.0 --props MinAv
gRepairCost --width 5e-09 --long-run-alg Valuelteration --store-mode Memor
y --unsafe

modest mcsta ftwc.v3.modest -E N=64, TIME_ BOUND=0.0 --props MinAv
gRepairCost --width 5e-10 --long-run-alg Valuelteration --store-mode Memor
y --unsafe

modest mcsta ftwc.v3.modest -E N=64, TIME_ BOUND=0.0 --props MinAv
gRepairCost --width 5e-11 --long-run-alg Valuelteration --store-mode Memor
y --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=4,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --width 0.0005 --long-run-al
g Valuelteration --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=4,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --width 5e-05 --long-run-alg
Valuelteration --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=4,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --width 5e-06 --long-run-alg
Valuelteration --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=4,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --width 5e-07 --long-run-alg
Valuelteration --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=4,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --width 5e-08 --long-run-alg
Valuelteration --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_ TYPES=3,C=4,TIME_ B
OUND=0.0 --props MinAverageOperationCosts --width 5e-09 --long-run-alg
Valuelteration --store-mode Memory --unsafe
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23.

24.

25.

26.

27.

28.

29.

30.

31.

32.

33.

34.

35.

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=4,TIME_B
OUND=0.0 --props MinAverageOperationCosts --width 5e-10 --long-run-alg
Valuelteration --store-mode Memory --unsafe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=4,TIME_B
OUND=0.0 --props MinAverageOperationCosts --width 5e-11 --long-run-alg
Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_ TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props SmaxBothQueuesFull --width 0.
0005 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props SmaxBothQueuesFull --width 5e
-05 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props SmaxBothQueuesFull --width 5e
-06 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props SmaxBothQueuesFull --width 5e
-07 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props SmaxBothQueuesFull --width 5e
-08 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3d.modest -E JOB_ TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props SmaxBothQueuesFull --width 5e
-09 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props SmaxBothQueuesFull --width 5e
-10 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props SmaxBothQueuesFull --width 5e
-11 --long-run-alg Valuelteration --store-mode Memory --unsafe

modest mcsta dpm.v2.modest -E N=4,C=4, TIME_ BOUND=0.0 --props Mi
nAvgOperationCost --long-run-alg LinearProgramming --store-mode Memor
y --unsafe

modest mcsta ftwe.v3.modest -E N=64, TIME_ BOUND=0.0 --props MinAv
gRepairCost --long-run-alg LinearProgramming --store-mode Memory --unsa
fe

modest mcsta polling-system.v3.modest -E JOB_TYPES=3,C=4,TIME_B
OUND=0.0 --props MinAverageOperationCosts --long-run-alg LinearProgra
mming --store-mode Memory --unsafe



B.1. Command Line Arguments

36. modest mcsta reentrant-queues.v3.modest -E JOB_TYPES=3,C_LEFT=3,
C_RIGHT=3,TIME_BOUND=0.0 --props SmaxBothQueuesFull --long-run-
alg LinearProgramming --store-mode Memory --unsafe
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B.2 Case Studies

Below we provide the models used for the experimental evaluation. We only at-
tach here those models that differ from the respective model in the benchmark set

[HKP+19].

B.2.1 Time-Bounded Reachability (exhaustive) and Long-Run
Average Rewards

FIGURE B.1: dpm.v2.modest. Part 1.

1 const int N; // number of different types of tasks, maximum 10
2 const int C; // queue size
3 const real TIME_BOUND;

4
5int (0..C) itemsl = 0; int(0..C) items2 = 0; int(0..C) items3 = 0; int

(0..C) items4 = 0; int(0..C) items5 = 0; int(0..C) items6 0; int
(0..C) items7 = 0; int(0..C) items8 = 0; int(0..C) items9 0; int

(0..C) items10 = 0;

6
7binary action sleep, standby, idle;
8
9 property PminQueuesFull = Pmin(<> ((N < 1 || itemsl == C) && (N < 2 ||
items2 == C) && (N < 3 || items3 == C) && (N < 4 || items4 == C) &&
(N <5 || items5s == C) && (N < 6 || items6 == C) && (N < 7 || items7
==C) & (N < 8 || items8 == C) && (N < 9 || items9 == C) && (N <
10 || items10 == C)));
10 property PmaxQueuesFull = Pmax(<> ((N < 1 || itemsl == C) && (N < 2 ||
items2 == C) && (N < 3 || items3 == C) && (N < 4 || items4 == C) &&
(N <5 || itemss == C) && (N < 6 || items6 == C) && (N < 7 || items7
==C) && (N < 8 || items8 == C) && (N < 9 || items9 == C) && (N <

10 || items10 == C)));
11
12 property PminQueuelFull = Pmin(<> (itemsl == C));
13 property PmaxQueuelFull = Pmax (<> (itemsl == C));

14

15 property TminQueuesFull = Xmin(T, (N < 1 || itemsl == C) && (N < 2 ||
items2 == C) && (N < 3 || items3 == C) && (N < 4 || items4 == C) &&
(N <5 || itemsb == C) && (N < 6 || items6 == C) && (N < 7 || items7
==C) & (N < 8 || items8 == C) && (N < 9 || items9 == C) && (N <

10 || items10 == C));

16
17 property PmaxQueuesFullBound = Pmax(<>[T<=TIME_BOUND] ((N < 1 ||

==C) & (N < 2 || items2 == C) && (N < 3 || items3 == C) && (N < 4
|| items4 == C) && (N < 5 || items5 == C) && (N < 6 || items6 == C)
&% (N < 7 || items7 == C) && (N < 8 || items8 == C) && (N < 9 ||
items9 == C) && (N < 10 || items10 == C)));

itemsl1
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FiGURE B.2: dpm.v2.modest. Part 2.

1 property SmaxQueuesFullT = Smax(T((N < 1 || itemsl == C)71:0));

2

3 property MinAvgOperationCost =
pmode == SP_STANDBY) 7 0.5 : ((pmode == SP_IDLE) ? 1.0 : 5))));

4

Smin(T((pmode == SP_SLEEP)? 0.1 : ((

5 const int SP_IDLE = 1; const int SP_SLEEP = 2; const int SP_STANDBY =

6
7

const int SP_WORK = 4; int(1l..4) pmode = SP_SLEEP;

g process ServiceProvider ()

9 {
10
11
12
13
14

15

16
17
18
19
20
21
22
23
24
25
26
27
28
29
30
31

32
33
34
35

36

37
38

39

40 }

int(1..N) t;

alt {

:: when(pmode == SP_IDLE)
alt {

sleep?; rate(0.5) tau {= pmode = SP_SLEEP =}; ServiceProvider

O

standby?; rate(l) tau {= pmode = SP_STANDBY =};
ServiceProvider ()
alt {
:: when(N >= 1 && itemsl > 0) tau {= t = 1, itemsl-- =}
:: when(N >= 2 && items2 > 0) tau {= t = 2, items2-- =}
:: when(N >= 3 && items3 > 0) tau {= t = 3, items3-- =}
:: when(N >= 4 && items4 > 0) tau {= t = 4, itemsd4-- =}
:: when(N >= 5 && items5 > 0) tau {= t = 5, items5-- =}
: when(N >= 6 && items6 > 0) tau {= t = 6, items6-- =}
: when(N >= 7 && items7 > 0) tau {= t = 7, items7-- =}
:: when(N >= 8 && items8 > 0) tau {= t = 8, items8-- =}
:: when(N >= 9 && items9 > 0) tau {= t = 9, items9-- =}

:: when(N >= 10 && items10 > 0) tau {= t
}; tau{= pmode = SP_WORK =};
ServiceProvider ()

10, items10-- =}

}
:: when(pmode == SP_SLEEP) alt {

idle?; rate(0.166) tau {= pmode = SP_IDLE =}; ServiceProvider
O

standby?; rate(1.5) tau {= pmode = SP_STANDBY
ServiceProvider ()

};

}
:: when(pmode == SP_STANDBY) alt {

idle?; rate(0.454) tau {= pmode = SP_IDLE =}; ServiceProvider
O
sleep?; rate(1.5) tau {= pmode = SP_SLEEP =}; ServiceProvider
O

}
:: when(pmode == SP_WORK) rate(0.2 * t) tau {= pmode = SP_IDLE =};

ServiceProvider ()
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FiGURE B.3: dpm.v2.modest. Part 3.

1 process PowerManager ()

2 {

w

© 0 N O Ut

}

10

11 process ServiceRequester ()

12 {
13
14
15
16
17
18
19
20
21
22
23
24

25

26 }

27

alt {
standby!
sleep!
idle!

+;

PowerManager ()

alt {
when (N
++ =}
when (N
++ =}
when (N
++ =}
when (N
++ =}
when (N
++ =}
when (N
++ =}
when (N
++ =}
when (N
++ =}
when (N
++ =}
when (N

};

v
I

i)

2)

3)

4)

5)

6)

7)

8)

9)

10) rate(0.1 * 10
items10++ =}

rate (0.

rate (0.

rate (0.

rate (0.

rate (0.

rate (0.

rate (0.

rate (0.

rate (0.

ServiceRequester ()

0.

.4)

.4)

.4)

.4)

.4)

.4)

.4)

.4)

4)

tau;

tau;

tau;

tau;

tau;

tau;

tau;

tau;

tau;

when (items1

when (items2

when (items3

when (items4

when (items5

when (items6

when (items7

when (items8

when (items9

<0C)

< C)

<0

<C)

<C)

<0

<C)

<0

<0

+ 0.4) tau; when(items10 <

28 restrict { sleep!, sleep?, standby!

29 {
30
31
32
33
34

35 }

par {

ServiceRequester ()
ServiceProvider ()
PowerManager ()

, standby?, idle!, idle? }

itemsl1

items2

items3

items4

itemsb

items6

items7

items8

items9

{=
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FIGURE B.4: polling-system.v3.modest.

1 const int JOB_TYPES;

2 const int C;

3 const real TIME_BOUND;

4binary action deliver;

5 transient int(0..JOB_TYPES) item;

6 bool working;

7int(0..C)[] size = [0, 0];

8

9 property PminBothFullIsOne = Pmin(<>(size[0]==C && size[1]==C))==1;

10 property TminBothFull = Xmin(T, size[0] == C && size[l1l] == C);

11 property TmaxBothFull = Xmax(T, size[0] == C && size[1] == C);

12 property PmaxBothFullBound = Pmax(<>[T<=TIME_BOUND] (size[0] == C &&
size[1] == C));

13 property SmaxBothFull = Smax(T((size[0]==C && size[1]==C) 7 1.0 : 0));

14 property MinAverageOperationCosts = Smin(T((working && size[0] < C &&

size[1] < C) 7 2.0 : ((working && (size[0] == [l size[1] == C)) 7
10.0 : 0)));
15
16 process Station(int id, int(0..JOB_TYPES)[] q) {
17 alt {
18 :: when(sizel[id - 1] < C) rate(0.2 * id + 0.1) tau;
19 {= qlsize[id - 1]] = (int)any(i, 1 <= i && i <= JOB_TYPES), sizel
id - 1]++ =}
20 :: when(size[id - 1] > 0) deliver! {= item = q[0] =};
21 alt {
22 :: {= q = array(i, C, i < sizelid - 1] - 1 7 q[i + 1] : 0), sizel
id - 1]-- =}
23 i {==}
24 }
25 };
26 Station(id, q)
27 }
28

29 process Server() {
30 int(1..JOB_TYPES) j;

31

32 deliver? {= j = item, working = true =};
33 rate(pow(2, j)) tau {= working = false =};
34 Server ()

35 }

36

37 restrict { deliver!, deliver? } {
38 par {

39 :: Station(1l, array(i, C, 0))
40 :: Station(2, array(i, C, 0))
41 :: Server()

42 }

43 }
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FIGURE B.5: reentrant-queues.v3.modest. Part 1.

1 const int JOB_TYPES; // number of different job types

2 const int LAMBDA = 2; // job arrival rate

3 const real MU_LEFT = 1.5; // service rate of left desk

4const int MU_RIGHT = 1; // service rate of right desk

5 const int C_LEFT; // capacity of left queue

6 const int C_RIGHT; // capacity of right queue

7 const real TIME_BOUND;

8

9 binary action service_left, service_right, reenter;

10

11 transient int(0..JOB_TYPES) j;

12

13 int sizelLeft = O;

14 int sizeRight = O;

15

16 bool processingleft = false, processingRight = false;

17

18 property PminBothQueuesFullIsOne = Pmin(<> (sizeLeft == C_LEFT &&
sizeRight == C_RIGHT)) == 1;

19 property TminBothQueuesFull = Xmin(T, sizeLeft == C_LEFT && sizeRight
== C_RIGHT);

20 property TmaxBothQueuesFull = Xmax(T, sizeLeft == C_LEFT && sizeRight
== C_RIGHT);

21 property PmaxBothQueuesFullBound = Pmax(<>[T<=TIME_BOUND] (sizelLeft ==
C_LEFT && sizeRight == C_RIGHT));

22 property SmaxBothQueuesFull = Smax(T((sizeLeft == C_LEFT && sizeRight
== C_RIGHT) 7 1.0 : 0));

23 property MinAverageOperationCosts = Smin(T((processingleft && sizeleft
< C_LEFT && sizeRight < C_RIGHT) 7 0.5 * 1j : ((processingRight &&
sizeLeft < C_LEFT && sizeRight < C_RIGHT) 7 0.8 * rj : (((
processingleft || processingRight) && (sizeLeft == C_LEFT ||
sizeRight == C_RIGHT)) ? 10.0 * (1j + rj) : 0) )));

24 int (0. .JOB_TYPES) 1j = 0;

25

26 process LeftDesk()

27 {

28 service_left? {= 1j = j, processingleft = true =};

29 rate(MU_LEFT + 0.5 * (1j - 1)) tau {= processingleft = false, 1j =
=};

30 alt {

31 :: LeftDesk()

32 :: reenter! {= j = 1j =}; LeftDesk()

33 }

34 }
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FIGURE B.6: reentrant-queues.v3.modest. Part 2.

1int(0..JOB_TYPES) rj = 0;
2 process RightDesk()

3{

4 service_right? {= rj = j, processingRight = true =};

5 rate (MU_RIGHT + 0.3 * (rj - 1)) tau {= processingRight = false, rj =
0 =};

6 RightDesk ()

73}

8

9 process Arrival()

10 {

11 int (0..JOB_TYPES) [] ql = array(i, C_LEFT, 0);
12 int (0..JOB_TYPES) [1 gr = array(i, C_RIGHT, 0);

13
14 do {
15 :: when(sizeLeft < C_LEFT || sizeRight < C_RIGHT) rate(LAMBDA) tau;
alt {
16 :: when(sizeLeft < C_LEFT) {= ql[sizeLeft] = (int)any(i, 1 <= i
&& i <= JOB_TYPES), sizelLeft++ =}
17 :: when(sizeRight < C_RIGHT) {= qgrl[sizeRight] = (int)any(i, 1 <=
i && i <= JOB_TYPES), sizeRight++ =}
18 }
19 :: when(sizeRight < C_RIGHT) reenter? {= qrl[sizeRight] = j,
sizeRight++ =}
20 :: when(sizeLeft > 0) service_left! {= j = q1[0], ql = array(i,
C_LEFT, i < sizeLeft - 1 ? ql[i + 1] : 0), sizeLeft-- =}
21 :: when(sizeRight > 0) service_right! {= j = qrl[0], qr = array(i,
C_RIGHT, i < sizeRight - 1 7 qr[i + 1] : 0), sizeRight-- =}
22 }
23 }
24

25 restrict { service_left!, service_left?, service_right!, service_right
?, reenter!, reenter? }

26 {

27 par {

28 it Arrival()
29 :: LeftDesk()
30 :: RightDesk()
31 }

32 }
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FIGURE B.7: ftwe.v3.modest. Part 1.

1 const int N; // number of workstations

2

3 const int LEFT = O;

4 const int RIGHT = 1;

5 const real TIME_BOUND;

6

7bool backboneDown = false;

8int (0..N) [] workstations_up = [N,N]; // workstations_up[0] ~ left,
workstations_up[1] ~ right

9bool[] switches_down = [false,false]; // switches_down[0] ~ left,
switches_down[1] ~ right

10

11 transient real repCost;

12

13 binary action startRepairBackbone, finishRepairBackbone;

14 binary action startRepairWorkstation, finishRepairWorkstation,
startRepairLeftWorkstation, finishRepairLeftWorkstation,
startRepairRightWorkstation, finishRepairRightWorkstation;

15 binary action startRepairSwitch, finishRepairSwitch,
startRepairLeftSwitch, finishRepairLeftSwitch,
startRepairRightSwitch, finishRepairRightSwitch;

16

17 property ReachMinIsOne = Pmin(<> ((workstations_up[LEFT] == [
switches_down[LEFT]) && (workstations_up[RIGHT] == |
switches_down[RIGHT]))) == 1;

18 property TimeMax = Xmax(T, (workstations_up[LEFT] == || switches_down
[LEFT]) && (workstations_up[RIGHT] == || switches_down[RIGHT]));

19 property TimeMin = Xmin(T, (workstations_up[LEFT] == || switches_down
[LEFT]) && (workstations_up[RIGHT] == || switches_down[RIGHT]));

20 property PmaxReachBound = Pmax(<>[T<=TIME_BOUND] ((workstations_up[LEFT
] == || switches_down[LEFT]) && (workstations_up[RIGHT] == |
switches_down[RIGHT])));

21 property SmaxReach = Smax(T((workstations_up[LEFT] == [
switches_down[LEFT]) && (workstations_up[RIGHT] == 0 ||
switches_down[RIGHT]) ? 1.0 : 0));

22 property MinAvgRepairCost = Smin(S(repCost));
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FIGURE B.8: ftwc.v3.modest. Part 2.

1 process Backbone ()

2{

3 alt {

4 when (!backboneDown) rate(0.0002) {= backboneDown = true =}

5 when (backboneDown) startRepairBackbone?;

6 finishRepairBackbone? {= backboneDown = false =}

7}

8 Backbone ()

92

10

11 process Switch(int(0..1) id)

12 {

13 alt {

14 :: when(!switches_down[id]) rate(0.00025) tau {= switches_down[id] =
true =}

15 :: when(switches_down[id]) startRepairSwitch?;

16 finishRepairSwitch? {= switches_down[id] = false =}

17 };

18 Switch(id)

19}

20

21 process Workstation(int(0..1) id)

22 {

23 alt {

24 :: when(workstations_up[id] > 0) rate(workstations_up[id] / 500.0)
tau {= workstations_up[id]-- =}; Workstation(id)

25 :: when(workstations_up[id] < N) startRepairWorkstation?;
Workstation(id)

26 :: when(workstations_up[id] < N) finishRepairWorkstation? {=
workstations_up[id]++ =}; Workstation(id)

27}

28 }

29

30 process RepairUnit()

31 {

32 alt {

33 :: startRepairBackbone! {= repCost = 5.5 =}; rate(0.125) tau;
finishRepairBackbone!

34 :: startRepairLeftWorkstation! {= repCost = 0.5 =}; rate(2.0) tau;
finishRepairLeftWorkstation!

35 :: startRepairRightWorkstation! {= repCost = 0.5 =}; rate(2.0) tau;
finishRepairRightWorkstation!

36 :: startRepairRightSwitch! {= repCost = 1.1 =}; rate(0.25) tau;
finishRepairRightSwitch!

37 :: startRepairLeftSwitch! {= repCost = 1.1 =}; rate(0.25) tau;
finishRepairLeftSwitch!

38 };

39 RepairUnit ()

40}
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FIGURE B.9: ftwe.v3.modest. Part 3.

1restrict {

2 startRepairLeftWorkstation?, startRepairLeftWorkstation!,

3 startRepairRightWorkstation?, startRepairRightWorkstation!,

4 finishRepairLeftWorkstation?, finishRepairLeftWorkstation!,

5 finishRepairRightWorkstation?, finishRepairRightWorkstation!,

6 startRepairLeftSwitch?, startRepairLeftSwitch!,

7 startRepairRightSwitch?, startRepairRightSwitch!,

8 finishRepairLeftSwitch?, finishRepairLeftSwitch!,

9 finishRepairRightSwitch?, finishRepairRightSwitch!,

10 startRepairBackbone?, startRepairBackbone!,

11 finishRepairBackbone?, finishRepairBackbone!

12} {

13 par {

14 :: Backbone()

15 :: relabel { startRepairSwitch, finishRepairSwitch} by {
startRepairLeftSwitch, finishRepairLeftSwitch }

16 Switch (LEFT)

17 :: relabel { startRepairSwitch, finishRepairSwitch} by {
startRepairRightSwitch, finishRepairRightSwitch }

18 Switch (RIGHT)

19 :: relabel { startRepairWorkstation, finishRepairWorkstationl} by {
startRepairLeftWorkstation, finishRepairLeftWorkstation T

20 Workstation (LEFT)

21 :: relabel { startRepairWorkstation, finishRepairWorkstation} by {
startRepairRightWorkstation, finishRepairRightWorkstation }

22 Workstation(RIGHT)

23 :: RepairUnit ()

24 }

25 }

252



B.2. (Case Studies

B.2.2 Time-Bounded Reachability (partial)

1 const int N; // number of different types of tasks, maximum 10

Ficure B.10: dpm-full.v2.modest. Part 1.

2 const int C; // queue size
3 const real TIME_BOUND;

28 property PmaxOneQueueThreeBound=Pmax (<>[T<=TIME_BOUND] (ntasksh==3));

4
5int (0..C) itemsl = C;

6int (0..C) items2 = C;

7int (0..C) items3 = C;
$int(0..C) items4 = C;

9int (0..C) items5 = C;

10 int (0..C) items6 = C;

11 int (0..C) items7 = C;

12int (0..C) items8 = C;
13int(0..C) items9 = C;
14int(0..C) itemsl10 = C;
15int(0..C) itemsll = C;

16 int (0..C) itemsl12 = C;
17int (0..C) items13 = C;

18 int (0..C) itemsl14 = C;
19int(0..C) items15 = C;

20 int (0..C) itemsl16 = C;

21 int (0..C) items17 = C;

22 int(0..C) items18 = C;

23 int (0..C) items19 = C;
24int (0..C) items20 = C;

25

26 binary action sleep, standby, idle;
27

29

30 const int SP_IDLE = 1;

31 const int SP_SLEEP = 2;

32 const int SP_STANDBY = 3;
33 const int SP_WORK = 4;
34int(1..4) pmode = SP_SLEEP;

35

36 int ntasksh = 0;
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FiGure B.11: dpm-full.v2.modest. Part 2.

1 process ServiceProvider() {
2int(1..N) t;

3alt {

4 :: when(pmode == SP_IDLE)

5 alt {

6 sleep?; rate(0.5) tau {= pmode = SP_SLEEP =}; ServiceProvider()

7 :: standby?; rate(l) tau {= pmode = SP_STANDBY =}; ServiceProvider()

8 alt {

9 :: when(N >= 1 && itemsl > 0) tau {= t = 1, itemsl-- =}

10 :: when(N >= 2 && items2 > 0) tau {= t = 2, items2-- =}

11 :: when(N >= 3 && items3 > 0) tau {= t = 3, items3-- =}

12  :: when(N >= 4 && items4 > 0) tau {= t = 4, items4-- =}

13 :: when(N >= 5 && items5 > 0) tau {= t = 5, items5-- =}

14 :: when(N >= 6 && items6 > 0) tau {= t = 6, items6-- =}

15 :: when(N >= 7 && items7 > 0) tau {= t = 7, items7-- =}

16 :: when(N >= 8 && items8 > 0) tau {= t = 8, items8-- =}

17 :: when(N >= 9 && items9 > 0) tau {= t = 9, items9-- =}

18 :: when(N >= 10 && items10 > 0) tau {= t = 10, items10-- =}

19 :: when(N >= 11 && itemsl11l > 0) tau {=t = 11, itemsll-- =}

20 :: when(N >= 12 && items12 > 0) tau {= t = 12, itemsl12-- =}

21 :: when(N >= 13 && items13 > 0) tau {= t = 13, items13-- =}

22  :: when(N >= 14 && items14 > 0) tau {= t = 14, itemsl14-- =}

23 :: when(N >= 15 && items15 > 0) tau {= t = 15, items15-- =}

24 :: when(N >= 16 && itemsl16 > 0) tau {= t = 16, items16-- =}

25 :: when(N >= 17 && itemsl17 > 0) tau {= t = 17, itemsl17-- =}

26 :: when(N >= 18 && items18 > 0) tau {= t = 18, items18-- =}

27 :: when(N >= 19 && items19 > 0) tau {= t = 19, items19-- =}

28 :: when(N >= 20 && items20 > 0) tau {= t = 20, items20--, ntasksh++
=}

29 }; tau{= pmode = SP_WORK =}; ServiceProvider()

30 }

31 :: when(pmode == SP_SLEEP) alt {

32 :: idle?; rate(0.166) tau {= pmode = SP_IDLE =}; ServiceProvider()

33 :: standby?; rate(1.5) tau {= pmode = SP_STANDBY =}; ServiceProvider
O

34}

35 :: when(pmode == SP_STANDBY) alt {

36 :: idle?; rate(0.454) tau {= pmode = SP_IDLE =}; ServiceProvider()

37 :: sleep?; rate(1.5) tau {= pmode = SP_SLEEP =}; ServiceProvider()

38 }

39 :: when(pmode == SP_WORK) rate(0.2 * t) tau {= pmode = SP_IDLE =};
ServiceProvider ()

40 }

41 }
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FiGURrE B.12: dpm-full.v2.modest. Part 3.

1 process PowerManager ()

2{
3
4
5
6
7
8
9

}

10

alt {
standby!
sleep!
idle!

s

PowerManager ()

11 process ServiceRequester ()

12 {

13al
14 :
15 @
16 :
17 ¢
18 @
19 :
20 :
21 :
22 :
23 :
24 :
25 :
26 :
27 :
28 :
29 :
30 :
31 :
32 :
33 :
34 };
35

36

t {

:when (N
:when (N
:when (N
:when (N
:when (N
:when (N
:when (N
:when (N
:when (N
:when (N
:when (N
:when (N
:when (N
:when (N
:when (N
:when (N
:when (N
:when (N
:when (N
: :when (N

>=

1)
2)
3)
4)
5)
6)
7)
8)
9)
10)
11)
12)
13)
14)
15)
16)
17)
18)
19)
20)

rate (0.
rate (0.
rate (0.
rate (0.
rate (0.
rate (0.
rate (0.
rate (0.
rate (0.

rate (0.
rate (0.
rate (0.
rate (0.
rate (0.
rate (0.
rate (0.
rate (0.
rate (0.
rate (0.
rate (0.

ServiceRequester ()

1%1+0.
1%2+0.
1*3+0.
1%4+0.
1%5+0.
1%6+0.
1%7+0.
1%8+0.
1%x9+0.
1%10+0
1%11+0
1%12+0
1%13+0
1%14+0
1%15+0
1%16+0
1%17+0
1%18+0
1%19+0
1x20+0

4)
4)
4)
4)
4)
4)
4)
4)
4)

tau;
tau;
tau;
tau;
tau;
tau;
tau;
tau;

when(items1
when (items2
when(items3
when(items4
when (items5
when(items6
when (items7
when (items8

AN AN AN AN ANANA

Q
~

tau; when(items9 <

.4)
.4)
.4)
.4)
.4)
.4)
.4)
.4)
.4)
.4)
.4)

tau;
tau;
tau;
tau;
tau;
tau;
tau;
tau;
tau;
tau;
tau;

when(items10
when(items11
when(items12
when(items13
when(items14
when(items15
when(items16
when(items17
when(items18
when(items19
when (items20

QOO
NSNS NG NSNS NS

Q
A~

A NANANANANANANANANNA

37restrict { sleep!, sleep?, standby!, standby?, idle!

38 {
39
40
41
42
43

44 }

par {

ServiceRequester ()
ServiceProvider ()
PowerManager ()

B

= items4d++ =

= itemsl++ =}
= items2++ =}

items3++ =}

itemsb++ =
items6++ =
items7++ =
items8++ =
items9++ =}
{= items10++

= itemsll++ =
= itemsl12++ =
= itemsl13++ =
= items14++ =

= items15++

= itemsl16++ =
= itemsl7++ =
= items18++ =
= items19++ =

= items20++

idle? }
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FiGURE B.13: polling-system-k.v3.modest.

1 const int JOB_TYPES;

2 const int C;

3 const real TIME_BOUND;

4

5 binary action deliver;

6 bool working;

7int(1..5) stationid;

8§int (0..C)[] size = [C, C, C, C, CIl;

9greal[] rates = [0.1, 0.1, 0.1, 0.1, 5];

10

11 property PmaxBothFullBound = Pmax(<>[T<=TIME_BOUND] (size[0] == C &&
size[1] == C));

12 property PmaxOneFullBound

Pmax (<> [T<=TIME_BOUND] (size[4] == 0));

13

14 process Station(int id)

15 {

16 alt {

17 :: when(size[id - 1] < C) rate(0.2 *x id + 0.1) tau; {= sizelid -
1]++ =}

18 :: when(size[id - 1] > 0) deliver! {= sizel[id - 1]--, stationid = id
=}

19 };

20 Station(id)

21 }

22

23 process Server ()

24 {

25 deliver? {= working = true =};

26 rate(rates[stationid - 1]) tau {= working = false =};

27 Server ()

28 }

29

30 restrict { deliver!, deliver? }

31 {

32 par {

33 :: Station(1)

34 :: Station(2)

35 :: Station(3)

36 :: Station(4)

37 :: Station(5)

38 :: Server()

39 }

40 }
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