Equivalence relations for behaviour-preserving reduction
and modular performance evaluation in dtsPBC' *

Icor V. TARASYUK

A.P. Ershov Institute of Informatics Systems
Siberian Branch of the Russian Academy of Sciences

6, Acad. Lavrentiev ave., 630090 Novosibirsk, Russia
itar@iis.nsk.su

Abstract

In the last decades, a number of stochastic enrichments of process algebras was constructed to specify
stochastic processes within the well-developed framework of algebraic calculi. In 2003, a continuous time
stochastic extension sPBC of finite Petri box calculus (PBC') was enriched with the iteration operator by
H. MAcIA, V. VALERO, D. CAZORLA and F. CUARTERO. In 2006, the author added iteration to the discrete
time stochastic extension dtsPBC' of finite PBC. In this paper, in the framework of the dtsPBC with
iteration, we define a variety of stochastic equivalences. They allow one to identify stochastic processes
with similar behaviour that are however differentiated by the operational and denotational semantics of the
calculus. The interrelations of all the introduced equivalences are investigated. It is explained how the
equivalences we propose can be used to reduce transition systems of expressions. A logical characterization
of the equivalences is presented via formulas of the new probabilistic modal logics. We demonstrate how to
apply the equivalences to compare the stationary behaviour. A problem of preservation of the equivalences
by algebraic operations is discussed. As a result, we define an equivalence that is a congruence relation.
Finally, two case studies of performance evaluation in the algebra are presented.

Keywords: stochastic Petri net, stochastic process algebra, Petri box calculus, iteration, discrete time, tran-
sition system, operational semantics, dts-box, denotational semantics, empty loop, stochastic equivalence,
reduction, modal logic, stationary behaviour, congruence relation, performance evaluation.
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1 Introduction

Stochastic Petri nets (SPNs) are a well-known model for quantitative analysis of discrete dynamic event systems
proposed initially in [98]. Essentially, SPNs are a high level language for specification and performance analysis
of concurrent systems. A stochastic process corresponding to this formal model is a Markov chain generated
and analyzed by well-developed algorithms and methods. Firing probabilities distributed along continuous or
discrete time scale are associated with transitions of an SPN. Thus, there exist SPNs with continuous [55, 98]
and discrete [99] time. Markov chains of the corresponding types are associated with the SPNs. As a rule, for
SPNs with continuous time (CTSPNs), exponential or phase distributions of transition probabilities are used.
For SPNs with discrete time (DTSPNs), geometric or combinations of geometric distributions are usually used.
Transitions of CTSPNs fire one by one at continuous time moments. Hence, the semantics of this model is
an interleaving one. In this semantics, parallel computations are modeled by all possible execution sequences
of their components. Transitions of DTSPNs fire concurrently in steps at discrete time moments. Hence, this
model has a step semantics. In this semantics, parallel computations are modeled by sequences of concurrent
occurrences (steps) of their components. In [41,42], a labeling for transitions of CTSPNs with action names was
proposed. The labeling allows SPNs to model processes with functionally similar components: the transitions
corresponding to the similar components are labeled by the same action. Moreover, one can compare labeled
SPNs by different behavioural equivalences, and this makes possible to check stochastic processes specified by
labeled SPNs for functional similarity. Therefore, one can compare both functional and performance properties,
and labeled SPNs turn into a formalism for qualitative and quantitative analysis.

Algebraic calculi occupy a special place among formal models for specification of concurrent systems and
analysis of their behavioral properties. In such process algebras (PAs), a system or a process is specified by
an algebraic formula. Verification of the properties is accomplished at a syntactic level by means of well-
developed systems of equivalences, axioms and inference rules. The best-known of the first PAs are Theory



of Communicating Sequential Processes (TCSP) [67] and Calculus of Communicating Systems (CCS) [96].
Process algebras have been acknowledged to be very suitable formalism to operate with real time and stochastic
systems as well. In the last years, stochastic extensions of PAs, called stochastic process algebras (SPAs),
became very popular as a modeling framework. SPAs do not just specify actions which can occur (qualitative
features) as usual process algebras, but they associate some quantitative parameters with actions (quantitative
characteristics). The most popular SPAs proposed so far are Markovian Timed Processes for Performance
Evaluation (MTIPP) [70], Performance Evaluation Process Algebra (PEPA) [64] and Extended Markovian
Process Algebra (EMPA) [23].

In MTIPP, every activity is a pair consisting of the action name (including the symbol 7 for the internal,
invisible action) and the parameter of exponential distribution of the action delay (the rate). The operations
are prefiz, choice, parallel composition including synchronization on the specified action set and recursion. It is
possible to specify processes by recursive equations as well. The interleaving semantics is defined on the basis
of Markovian (i.e. extended with the specification of rates) labeled transition systems. Note that we have the
interleaving behaviour here because the exponential probability distribution function (PDF) is a continuous one,
and a simultaneous execution of any two activities has zero probability according to the properties of continuous
distributions. Continuous time Markov chains (CTMCs) can be derived from the mentioned transition systems
to analyze performance.

In PEPA, activities are the pairs consisting of action types (including the unknown, unimportant type 7)
and activity rates. The rate is either the parameter of exponential distribution of the activity duration or it is
unspecified, denoted by T. An activity with unspecified rate is passive by its action type. The set of operations
includes prefix, choice, cooperation, hiding and constants whose meaning is given by the defining equations
including the recursive ones. The cooperation is accomplished on the set of action types (the cooperation set)
on which the components must synchronize or cooperate. If the cooperation set is empty, the cooperation
operator turns into the parallel combinator. The semantics is interleaving, it is defined via the extension of
labeled transition systems with a possibility to specify activity rates. Based on the transition systems, the
continuous time Markov processes (CTMPs) are generated which are used for performance evaluation with the
help of the embedded continuous time Markov chains (ECTMCs).

In EMPA, each action is a pair consisting of its type and rate. Actions can be external or internal
(denoted by 7) according to types. There are three kinds of actions according to rates: timed ones with
exponentially distributed durations (essentially, the actions from MTIPP and PEPA), immediate ones with
priorities and weights (the actions analogous to immediate transitions of generalized SPNs, GSPNs) and passive
ones (similar to passive actions of PEPA). Timed actions specify activities that are relevant for performance
analysis. Immediate actions model logical events and the activities that are irrelevant from the performance
viewpoint or much faster than others. Passive actions model activities waiting for the synchronization with
timed or immediate ones, and express nondeterministic choice. The set of operators consist of prefiz, functional
abstraction, functional relabeling, alternative composition and parallel composition ones. Parallel composition
includes synchronization on the set of action types like in T'C'SP. The syntax also includes recursive definitions
given by means of constants. The semantics is interleaving and based on the labeled transition systems enriched
with the information about action rates. For the exponentially timed kernel of the algebra (the sublanguage
including only exponentially timed and passive actions), it is possible to construct CTMCs from the transition
systems of the process terms to analyze the performance.

An extension of CCS with probabilities and time, called TPCCS, was defined in [60]. An enrichment of
Basic Process Algebra (BPA) with probabilistic choice, prBPA, as well as extension of the latter with the
parallel composition operator named AC P have been proposed in [2]. A stochastic process calculus Priced
Process Algebra (PP A) based on CC'S was constructed in [117,120]. The papers [27,39,51,127] propose a variety
of other SPAs. A standard way for probabilistic extension of process algebras into the calculi of probabilistic
transition systems was described in [73].

Process algebras allow one to specify processes in a compositional way via an expressive formal syntax.
On the other hand, Petri nets provide one with an ability for visual representation of a process structure and
execution. Hence, the relationship between SPNs and SPAs is of particular interest. To combine advantages of
both models, a semantics of algebraic formulas in terms of Petri nets is usually defined. In the stochastic case,
the Markov chain of the stochastic process specified by an SPA formula is built based on the state transition
graph of the corresponding SPN.

Petri box calculus (PBC) is a flexible and expressive process algebra based on calculi CCS [96]. Note that
some operations of PBC are similar to those of the Algebra of Finite Processes (AF Py) [81]. PBC was proposed
fifteen years ago [12], and it was well explored since that time [10,13-18,29, 30, 32, 4648, 52,66, 76, 79, 82]. Its
goal was to propose a compositional semantics for high level constructs of concurrent programming languages
in terms of elementary Petri nets. Thus, PBC serves as a bridge between theory and applications. Formulas of
PBC' are combined not from single actions (including the invisible one) and variables, like in CC'S, but from



multisets of elementary actions and their conjugates, called multiactions (basic formulas) as well. The empty
multiset of actions is allowed that is considered as the silent multiaction specifying some invisible or internal
activity. In contrast to CCS, concurrency and synchronization are different operations (concurrent constructs).
Synchronization is defined as a unary multi-way stepwise operation based on communication of actions and
their conjugates. The C'C'S approach with conjugate matching labels was extended to define synchronization in
PBC'. This approach was preferred as being more flexible and compositional than that of the process algebras
TCSP and COSY [22] where synchronization is accomplished over common action names. Moreover, the
synchronization operation of PBC' is asynchronous in contrast to the approach of Synchronous CCS (SCCS)
[96] where it is synchronous. The other fundamental operations are sequence and choice (sequential constructs).
The calculus includes also restriction and relabeling (abstraction constructs). To specify infinite processes,
refinement, recursion and iteration operations were added (hierarchical constructs). Thus, unlike CCS, PBC
has an additional iteration construction to specify infinite behaviour in the cases when finite Petri nets can be
used as the semantic interpretation. For PBC, a denotational semantics was proposed in terms of a subclass
of Petri nets equipped with an interface and considered up to isomorphism. This subclass is called Petri
boxes. The calculus PBC has a step operational semantics in terms of labeled transition systems, based on
the rules of structural operational semantics (SOS) [122]. The operational semantics of PBC' is of step type,
since its SOS rules have transitions with (multi)sets of activities, corresponding to simultaneous executions of
activities (steps). Note that we do not reason in terms of a big-step (natural) [75] or small-step (structural) [122]
operational semantics here, and that PBC (and all its extensions to be mentioned further) have a small-step
operational semantics, in that terminology. Pomset operational semantics of PBC was defined in [82] such that
the partial order information was extracted from “decorated” step traces. In these step sequences, multiactions
were annotated with an information on the relative position of the expression part they were derived from. More
detailed comparison of PBC with other well-known process algebras and the reasoning about importance of
non-interleaving semantics can be found in [12,15]. In the last years, several extensions of PBC' were presented.

To specify systems with time constraints, such as real time systems, deterministic (fixed) or nondeterministic
(interval) time delays are used. A time extension of PBC with a nondeterministic time model, called time Petri
box calculus (tPBC), was proposed in [83]. In tPBC, timing information is added by associating time intervals
(the earliest and the latest firing time) with instantaneous actions. Its denotational semantics was defined in
terms of a subclass of labeled time Petri nets (LtPNs), based on tPNs [95] and called time Petri boxes (ct-
boxes). tPBC has a step time operational semantics in terms of labeled transition systems. Another time
enrichment of PBC, called Timed Petri box calculus (T'PBC), was defined in [93,94], it accommodates a
deterministic model of time. In contrast to tPBC, multiactions of TPBC are not instantaneous, but have
time durations. Additionally, in TPBC there exist no “illegal” multiaction occurrences, unlike tPBC. The
complexity of “illegal” occurrences mechanism was one of the main intentions to construct 7P BC though this
calculus appeared to be more complicated than tPBC. The denotational semantics of TPBC was defined in
terms of a subclass of labeled Timed Petri nets (LTPNs), based on TPNs [126] and called Timed Petri boxes (T-
boxes). TPBC has a step timed operational semantics in terms of labeled transition systems. Note that tPBC
and TPBC differ in ways they capture time information, and they are not in competition but complement
each other. The third time extension of PBC), called arc time Petri box calculus (atPBC), was constructed
in [118,119], and it implements a nondeterministic time. In at PBC, multiactions are associated with time delay
intervals. Its denotational semantics was defined on a subclass of labeled arc time Petri nets (atPNs), where
time restrictions are associated with the arcs, called arc time Petri boxes (at-boxes). atPBC possesses a step
time operational semantics in terms of labeled transition systems. Further, all the calculi tPBC, TPBC and
atPBC apply the discrete time approach, but only tPBC and atPBC have immediate (multi)actions.

The set of states for the systems with deterministic or nondeterministic delays often differs drastically from
that for the timeless systems, hence, the analysis results for untimed systems may be not valid for the time
ones. To solve this problem, stochastic delays are considered, which are the random variables with a (discrete
or continuous) probability distribution. If the random variables governing delays have an infinite support then
the corresponding SPA can exhibit all the same behaviour as its underlying untimed PA. A stochastic extension
of PBC, called stochastic Petri box calculus (sPBC), was proposed in [90,103,108-110,112-114]. In sPBC,
multiactions have stochastic delays that follow negative exponential distribution. Each multiaction is equipped
with a rate that is a parameter of the corresponding exponential distribution. The instantaneous execution of a
stochastic multiaction is possible only after the corresponding stochastic time delay. Just a finite part of PBC
was used for the stochastic enrichment. This means that s P BC' has neither refinement nor recursion nor iteration
operations. Its denotational semantics was defined in terms of a subclass of labeled continuous time stochastic
PNs (LCTSPNs), based on CTSPNs [6,91] and called stochastic Petri boxes (s-boxes). Calculus sPBC has
an interleaving operational semantics in terms of transition systems labeled with multiactions and their rates.
In [90], a computing system with n parallel processes and a critical section, as well as the producer/consumer
system with a producer, a consumer and a buffer of capacity 1 or n, moreover, the alternating bit protocol with



an emitter, a receptor and 2 channels, were described within sPBC. Current research in this branch has an
aim to extend the specification abilities of sPBC and to define appropriate congruence relation over algebraic
formulas. The results on constructing the iteration for sP BC were reported and the producer/consumer system
with a buffer of capacity 1 or n was specified in [105,106]. In sPBC with iteration, performance of the processes
is evaluated by analyzing their underlying continuous time Markov chains (CTMCs). In the papers [104,107], a
number of new equivalence relations were proposed for regular terms of sPBC with iteration to choose later a
suitable candidate for a congruence. In [111], special immediate multiactions with zero time delay were added
to sPBC, and a manufacturing system with 3 machines and an assembler, as well as the AUY-protocol with
a sender, receiver and 2 channels, were modeled. We call such an extension generalized sPBC (¢9sPBC). An
interleaving operational semantics of gsPBC was constructed via transition systems labeled with stochastic
or immediate multiactions together with their rates or probabilities. A denotational semantics of gsPBC was
defined via a subclass of labeled generalized SPNs (LGSPNs), based on GSPNs [6,7,91] and called generalized
stochastic Petri boxes (gs-boxes). The performance analysis in gsPBC' is based on the underlying semi-Markov
chains (SMCs). Note that the example systems considered within sPBC' and its extensions had an interleaving
semantics. The performance indices were calculated only for the systems from [90,111].

To specify mobile systems, a concept of ambient is introduced. An ambient extension of PBC, called
Ambient Petri box calculus (APBC), was proposed in [54]. Ambient calculus is used to model behaviour of
mobile systems. Ambient is a named environment delimited by a boundary. The ambients can be moved to a
new location thus modeling mobility. The algebra APBC includes ambients and mobility capabilities. Hence,
it could be interpreted as an extension of the Ambient Calculus with the operations of PBC. Basic actions
of APBC are capabilities defined over ambient names and standard multiactions of PBC. Only finite part of
PBC was taken for the ambient enrichment. Moreover, only concurrency and sequence were transferred into
APBC from the set of PBC operations in [54]. This reduced algebra was called Simple Ambient Petri box
calculus (SAPBC). A denotational semantics was defined in terms of Elementary Object Systems (EOSs) that
are two-level net systems composed from a system net and object nets. Object nets could be interpreted as
high-level tokens of the system net modeling the execution of mobilie processes. The calculus SAPBC has a
step operational semantics in terms of labeled transition systems.

PBC has a step operational semantics, whereas sPBC has an interleaving one. Remember that in step
semantics, parallel executions of activities (steps) are permitted while in interleaving semantics, we can exe-
cute only single activities. Hence, a stochastic extension of PBC' with a step semantics is needed to keep the
concurrency degree of behavioural analysis at the same level as in PBC. As mentioned in [97,99], in contrast
to continuous time approach (used in sPBC), discrete time approach allows for constructing models of com-
mon clock systems and clocked devices. In such models, multiple transition firings (or executions of multiple
activities) at time moments (ticks of the central clock) are possible, resulting in a step semantics. Moreover,
employment of discrete stochastic time fills the gap between the models with deterministic (fixed) time delays
and those with continuous stochastic time delays. As argued in [1], arbitrary delay distributions are much
easier to handle in a discrete time domain. In [89,115,116], discrete stochastic time was preferred to enable
simultaneous expiration of multiple delays. Nevertheless, there were no stochastic extension of PBC with step
semantics until recent times. It can be done with the use of labeled DTSPNs as a semantic area, since discrete
time models allow for concurrent action occurrences. The enrichment based on DTSPNs is natural because
PBC has a step operational semantics.

A notion of equivalence is very important in formal theory of computing processes and systems. Behavioural
equivalences are applied during verification stage both to compare behaviour of systems and reduce their struc-
ture. At present time, there exists a great diversity of different equivalence notions for concurrent systems, and
their interrelations are well explored in the literature. The most popular and widely used one is bisimulation.
Unfortunately, the mentioned behavioural equivalences take into account only functional (qualitative) but not
performance (quantitative) aspects of system behaviour. Additionally, the equivalences are often interleaving
ones, and they do not respect concurrency. SPAs inherited from timeless PAs a possibility to apply equivalences
for comparison of specified processes. Like equivalences for other stochastic models, the relations for SPAs
have special requirements due to summation of probabilities. The states from which similar future behaviours
start have to be grouped into equivalence classes. The classes form elements of the aggregated state space,
and they are defined a posteriori while searching for equivalences on state space of a model. In the case of
bisimulation equivalence, from every two bisimilar states, the same actions can be executed, and the subsequent
states resulting from execution of an action belong to the same equivalence class. In addition, for both states,
the cumulative probabilities to move to the same equivalence class by executing the same action coincide. A
different kind of quantitative relations are called Markovian equivalences, which take rate (the parameter of ex-
ponential distribution that governs time delays) instead of probability. Note that the probabilistic equivalences
can be seen as discrete time analogues of the Markovian ones, since the latter are defined as the continuous
time relations. The non-interleaving bisimulation equivalence in GSMPA [9, 34] uses ST-semantics for action



particles while in Sm [124] it is based on a sophisticated labeling.

Interleaving probabilistic weak trace equivalence was proposed in [43] on labeled probabilistic transition sys-
tems and in [151] it was defined on labeled CTMCs. Interleaving probabilistic strong bisimulation equivalence
was proposed in [33,87,88] on labeled probabilistic transition systems. Interleaving Markovian strong bisimula-
tion equivalence was constructed in [70] for MTIPP, in [64] for PEPA and in [23] for EM PA. The mentioned
equivalence relation for PEPA has been proved to be a congruence. Interleaving probabilistic equivalences
were defined for probabilistic processes in [59,71]. Interleaving Markovian weak bisimulation equivalence was
introduced in [39] on Markovian process algebras, in [40] on stochastic automata, in [41] on labeled CTSPNs
and in [42] on GSPNs. Interleaving probabilistic weak and strong bisimulation equivalences were proposed
in [24] on labeled probabilistic transition systems and in [25] they were defined on labeled discrete time Markov
chains (DTMCs) and CTMCs. In [27], a notion of interleaving stochastic weak bisimulation equivalence for
process terms was introduced. The authors proved that the equivalence is preserved by formula composition
within SPAs considered in the paper, i.e. the relation is a congruence. In [21], a comprehensive investigation
of a variety of interleaving Markovian trace, test, strong and weak bisimulation equivalences was carried out on
sequential and concurrent Markovian process calculi. At the same time, no appropriate equivalence notion was
defined for concurrent SPAs so far. Thus, it is desirable to propose an equivalence relation for parallel SPAs
that binds formulas specifying processes with similar behavior and differentiates those having non-similar one
from a certain viewpoint. It would be fine to find a relation that is a congruence with respect to the algebraic
operations. In this case, the formulas combined by algebraic operations from equivalent subformulas will be
equivalent as well. This is very important property while bottom-up design of processes.

We did some work on the development of concurrent discrete time SPNs and SPAs, as well as on defining
a variety of concurrent probabilistic equivalences. In [36,37], labeled weighted DTSPNs (LWDTSPNs) were
proposed that is a modification of DTSPNs [99] by transition labeling and weights. In [38,134], labeled DTSPNs
(LDTSPNs) were introduced. Transitions of LWDTSPNs and LDTSPNSs are labeled by actions which represent
elementary activities and can be visible or invisible to an external observer. For these two net classes, a number
of new probabilistic 7-trace and 7-bisimulation equivalences were defined that abstract from invisible actions
(denoted by 7) and respect concurrency in different degrees (interleaving and step relations). In addition, prob-
abilistic relations that require back or back-forth simulation were introduced. An application of the probabilistic
back-forth 7-bisimulation equivalences to compare the stationary behaviour of the LWDTSPNs or LDTSPNs
was demonstrated. In [38,129], a logical characterization was presented for interleaving and step probabilistic
7-bisimulation equivalences via formulas of the new probabilistic modal logics. The characterization means that
two LWDTSPNs or LDTSPNs are (interleaving or step) probabilistic 7-bisimulation equivalent if they satisfy
the same formulas of the corresponding probabilistic modal logic. Thus, instead of comparing nets operationally,
one have to check the corresponding satisfaction relation only applying standard verification techniques. The
new interleaving and step logics are modifications of that, called PM L, was proposed in [87] on probabilistic
transition systems with visible actions. In [37,38,134], a stochastic algebra of finite nondeterministic processes
StAF Py was proposed with semantics in terms of a subclass of LWDTSPNs and LDTSPNs, called stochas-
tic acyclic nets (SANs). The calculus defined is a stochastic extension of the algebra AF Py introduced in [78].
StAF Py specifies concurrent stochastic processes. Another feature of the algebra is a net semantics allowing one
to preserve the level of parallelism, since Petri nets is a classical “true concurrency” model. Usually, transition
systems are used for this purpose, but they are not able to respect concurrency completely. An axiomatization
for the semantic equivalence of StAF Py was proposed. It was proved that any algebraic formula could be
reduced to the “fully stratified” one with the use of the axiom system. This simplifies semantic comparison
of formulas. In [130,134], we considered different classes of stochastic Petri nets. We explored how transition
labeling could be defined to compare SPNs by equivalences. An suitability of the SPN classes for modeling
and analysis of different kinds of dynamic systems was investigated. In [131,133], a discrete time stochastic
extension dtsPBC' of finite PBC was constructed. In dtsPBC, the residence time in the process states is
geometrically distributed. A step operational and a net denotational semantics of dtsPBC were defined, and
their consistency was demonstrated. In addition, a variety of stochastic equivalences were proposed to identify
stochastic processes with similar behaviour which are differentiated by the semantic equivalence. The inter-
relations of all the introduced equivalences were studied. In [132,135-144], we constructed an enrichment of
dtsPBC with the iteration operator used to specify infinite processes. The performance evaluation in dtsPBC
with iteration is accomplished via the underlying discrete time Markov chains (DTMCs) of the algebraic pro-
cesses. Since dtsPBC has a discrete time semantics and geometrically distributed sojourn time in the process
states, unlike sPBC with continuous time semantics and exponentially distributed delays, the calculi apply
two different approaches to the stochastic extension of PBC, in spite of some similarity of their syntax and
semantics inherited from PBC. The main advantage of dtsPBC is that concurrency is treated naturally, like
in PBC, whereas in sPBC parallelism is simulated by interleaving, obliging one to collect the information on
causal independence of activities before constructing the semantics. In [145-149], we presented the extension



dtsiPBC' of the latter calculus with immediate multiactions. The performance analysis in dtsiPBC' is based
on the underlying semi-Markov chains (SMCs) and (reduced) DTMCs.

Let us compare dtsPBC with classical SPAs: MTIPP [70], PEPA [64] and EMPA [23]. The first main
difference comes from PBC), since dtsPBC' is based on this calculus. In particular, all algebraic operations are
inherited from PBC, as well as a notion of multiaction. The second main difference is discrete probabilities
of activities induced by discrete time semantics, whereas the action rates are used in the standard SPAs with
continuous time semantics. Let us explain this all in more detail. In dtsPBC, every activity is a pair consisting
of the multiaction (not just an action, as in the classical SPAs) and its probability (not the rate, as in the
mentioned SPAs) to be executed independently The algebra dtsPBC has the sequence operator in contrast to
prefix one in the three SPAs which we compare with. One can combine arbitrary expressions with sequence
operation, i.e. it is more flexible than the prefix one, where the first argument should be a single activity.
The choice operator in dtsPBC' is analogous to that in MTIPP and PEPA, as well as to the alternative
composition in EM PA, in the sense that the choice is probabilistic, but a discrete probability function is used in
dtsPBC, unlike continuous ones in the mentioned calculi. On the other hand, concurrency and synchronization
in dtsPBC are different operations (this feature is inherited from PBC'), unlike the situation in the classical
SPAs where parallel composition (combinator) has a synchronization capability. Relabeling in dtsPBC' is
analogous to that in EM PA, but it is additionally extended to conjugated actions. The restriction operation
in dtsPBC differs from hiding in PEPA and functional abstraction in EM PA, where the hidden actions
are labeled with a symbol of “silent” action 7, like in TC'SP. In dtsPBC, restriction by an action means
that, for a given expression, any process behaviour containing the action or its conjugate is not allowed. The
synchronization on an elementary action in dtsPBC collects all the pairs consisting of this elementary action
and its conjugate which are contained in the multiactions from the synchronized activities. The operation
produces new activities such that the first element of every resulting activity is the union of the multiactions
from which all the mentioned pairs of conjugated actions are removed, and the second element is the product
of the probabilities of the activities involved in the synchronization. Thus, there is a difference with the way
synchronization is applied in the mentioned SPAs where it is accomplished over identical action names, and
every resulting activity consists of the same action name and the rate calculated via sums, minimums and
products of the rates of the initial activities, such as the apparent rate in PEPA. The algebra dtsPBC has no
recursion operation or a possibility for recursive definitions, but it includes the iteration operation that gives
an ability to specify infinite behaviour with the explicitly defined start and termination. Iteration allows for a
syntactic description of many realistic processes with loops. Calculus dtsPBC' has a discrete time semantics,
and residence time in the states is geometrically distributed, unlike the mentioned SPAs with continuous time
semantics and exponentially distributed activity delays. As a consequence, the semantics of dtsPBC is the
step one in contrast to the interleaving semantics of the three SPAs mentioned above. The performance can be
investigated based on the discrete time Markov chain (DTMC) extracted from the labeled probabilistic transition
system associated with each expression of dtsPBC'. Note that in the classical SPAs we generate CTMCs from
the transition systems. In [57], a denotational semantics of PEPA has been proposed via PEPA nets that
are high-level CTSPNs with coloured tokens (coloured CTSPNs), from which the underlying CTMCs can be
retrieved. In [11,20], a denotational semantics of EMPA based on GSPNs has been defined, from which one
can also extract the underlying SMCs and CTMCs (when both immediate and timed transitions are present) or
discrete time Markov chains (DTMCs) (but when there are only immediate transitions). In addition, dtsPBC
has a denotational semantics in terms of LDTSPNs from which the corresponding DTMCs can be derived as
well.

Ounly a few non-interleaving SPAs were considered among non-Markovian ones [4,74]. The semantics of
all Markovian calculi is interleaving and their action delays have exponential distribution, which is the only
continuous probability distribution with memoryless (Markovian) property. In [28], Generalized Stochastic Pro-
cess Algebra (GSPA) was introduced. It has a true-concurrent denotational semantics in terms of generalized
stochastic event structures (GSESs) with non-Markovian stochastic delays of events. In that paper, no oper-
ational semantics or performance evaluation methods for GSPA were presented. Later, in [77], generalized
semi-Markov processes (GSMPs) were extracted from GSESs to analyze performance. In [123,124], general-
ized Stochastic m-calculus (S7) with general continuous distributions of activity delays was defined. It has a
proved operational semantics with transitions labeled by encodings of their deduction trees. No well-established
underlying performance model for this version of Sm was described. In [9,34], Generalized Semi-Markovian
Process Algebra (GSM PA) was developed with an ST-operational semantics and non-Markovian action delays.
The performance analysis in GSM PA is accomplished via GSMPs. Again, the first fundamental difference
between dtsPBC and the calculi GSPA, St and GSM PA is that dtsPBC is based on PBC, whereas GSPA
is an extension of simple Process Algebra (PA) from [28], S7 extends m-calculus [100,101] and GSM PA is an
enrichment of EM PA. Therefore, both GSPA and GSM P A have prefixing, choice (alternative composition),
parallel composition, renaming (relabeling) and hiding (abstraction) operations, but only GSM P A permits con-



stants. Unlike dtsPBC, GSPA has neither iteration or recursion, GSM PA allows only recursive definitions,
whereas S7 additionally has operations to specify mobility. Note also that GSPA, Sm and GSMPA do not
specify instantaneous events or activities while dtsiPBC has immediate multiactions. The second significant
difference is that geometrically distributed delays are associated with process states in dtsPBC', unlike generally
distributed delays assigned to events in GSPA or to activities in S7 and GSM PA. As a consequence, dtsPBC
has a discrete time operational semantics allowing for concurrent execution of activities in steps. GSPA has
no operational semantics while S and GSM PA have continuous time ones. In continuous time semantics,
concurrency is simulated by interleaving, since simultaneous occurrence of any two events has zero probability
according to the properties of continuous probability distributions. Therefore, interleaving transitions are often
annotated with an additional information to keep concurrency data. The transition labels in the operational
semantics of S7 encode the action causality information and allow one to derive the enabling relations and the
firing distributions of concurrent transitions from the transition sequences. At the same time, abstracting from
stochastic delays leads to the classical early interleaving semantics of m-calculus. The ST-operational semantics
of GSM PA is based on decorated transition systems governed by transition rules with rather complex precon-
ditions. There are two types of transitions: the choice (action beginning) and the termination (action ending)
ones. The choice transitions are labeled by weights of single actions chosen for execution while the termina-
tion transitions have no labels. Only single actions can begin, but several actions can end in parallel. Thus,
the choice transitions happen just sequentially while the termination transitions can happen simultaneously.
As a result, the decorated interleaving / step transition systems are obtained. dtsPBC has an SPN-based
denotational semantics. In comparison with event structures, PNs are more expressive and visually tractable
formalism, capable of finitely specifying an infinite behaviour. Recursion in GSPA produces infinite GSESs
while dtsPBC has iteration operation with a finite SPN semantics. An identification of infinite GSESs that
can be finitely represented in GSPA was left for a future research.

In [1], a class of compositional DTSPNs with generally distributed discrete time transition delays was
proposed, called dts-nets. The denotational semantics of a stochastic extension (we call it stochastic ACP or
sACP) of a subset of Algebra of Communicating Processes (ACP) [26] can be constructed via dts-nets. There
are two types of transitions in dts-nets: immediate (timeless) ones, with zero delays, and time ones, whose
delays are random variables having general discrete distributions. The top-down synthesis of dts-nets consists
in the substitution of their transitions by blocks (dts-subnets) corresponding to the sequence, choice, parallelism
and iteration operators. It was explained how to calculate the throughput time of dts-nets using the service
time (defined as holding time or delay) of their transitions. For this, the notions of service distribution for the
transitions and throughput distribution for the building blocks were defined. Since the throughput time of the
parallelism block was calculated as the maximal service time for its two constituting transitions, the analogue
of the step semantics approach was implemented. In [115,116], an SPA called Theory of Communicating
Processes with discrete stochastic time (7'C P??) was introduced, later in [89] called Theory of Communicating
Processes with discrete real and stochastic time (TCPI"st). It has discrete real time (deterministic) delays
(including zero time delays) and discrete stochastic time delays. The algebra generalizes real time processes to
discrete stochastic time ones by applying real time properties to stochastic time and imposing race condition
to real time semantics. T'CP%! has an interleaving operational semantics in terms of stochastic transition
systems. The performance is analyzed via discrete time probabilistic reward graphs which are essentially the
reward transition systems with probabilistic states having finite number of outgoing probabilistic transitions
and timed states having a single outgoing timed transition. The mentioned graphs can be transformed by
unfolding or geometrization into discrete time Markov reward chains (DTMRCs) appropriate for transient or
long-run (stationary) analysis. The first difference between dts P BC and the algebras s AC P and T'C P is that
dtsPBC is based on PBC, but sACP and T'C P9 are the extensions of ACP. sACP has taken from ACP only
sequence, choice, parallelism and iteration operations, whereas dtsPBC has additionally relabeling, restriction
and synchronization ones, inherited from PBC. In TCP??, besides standard action prefixing, alternative,
parallel composition, encapsulation (similar to restriction) and recursive variables, there are also timed delay
prefixing, dependent delays scope and the maximal time progress operators, which are new both for ACP and
dtsPBC. The second difference is that dtsiPBC, sACP and TCP%?, all have zero delays, however, discrete
time delays in dtsiPBC are zeros or geometrically distributed and associated with process states. The zero
delays are possible just in vanishing states while geometrically distributed delays are possible only in tangible
states. For each tangible state, the parameter of geometric distribution governing the delay in the state is
completely determined by the probabilities of all stochastic multiactions executable from it. In sACP and
TCP?t delays are generally distributed, but they are assigned to transitions in sACP and separated from
actions (excepting zero delays) in TCP?*. Moreover, a special attention is given to zero delays in sACP and
deterministic delays in TC P!, In sACP, immediate (timeless) transitions with zero delays serve as source
and sink transitions of the dts-subnets corresponding to the choice, parallelism and iteration operators. In
TC P zero delays of actions are specified by undelayable action prefixes while positive deterministic delays of



Table 1: Classification of stochastic process algebras

| Time || Interleaving semantics | Non-interleaving semantics |

Continuous || MT1PP (CIMC), PEPA (CTMDP), | GSPA (GSMD), 57, GSMPA (GSMD)
EMPA (SMC, CTMC),
sPBC (CTMC), gsPBC (SMC)
Discrete TC P (DTMRC) SACP, dtsPBC (DTMC),
dtsiPBC (SMC, DTMC)

processes are specified with timed delay prefixes. Neither formal syntax nor operational semantics for sACP are
defined and it is not explained how to derive Markov chains from the algebraic expressions or the corresponding
dts-nets to analyze performance. It is not stated explicitly, which type of semantics (interleaving or step)
is accommodated in sACP. In spite of the discrete time approach, operational semantics of TCP®! is still
interleaving, unlike that of dtsPBC. In addition, no denotational semantics was defined for TC P,

Table 1 summarizes the above comparison of the SPAs and that from Section 1 (the calculi sPBC, gsPBC
and dtsiPBC), by classifying them according to the concept of time and the type of operational semantics.
The names of SPAs, whose denotational semantics is based on SPNs, are printed in bold font. The underlying
stochastic process (if defined) is specified in parentheses near the name of the corresponding SPA.

An important aspect is the analytical tractability of the underlying stochastic process, used for performance
evaluation within SPAs. The underlying CTMCs in MTIPP and PEPA, as well as SMCs in EMPA, are
treated analytically, but these continuous time SPAs have interleaving semantics. GSPA, St and GSMPA
are the continuous time models, for which a non-interleaving semantics is constructed, but for the underlying
GSMPs in GSPA and GSM PA, only simulation and numerical methods are applied, whereas no performance
model for St is defined. sACP and TCP?! are the discrete time models with the associated analytical
methods for the throughput calculation in sACP or for the performance evaluation based on the underlying
DTMRCs in TCP%?, but both models have interleaving semantics. dtsPBC is a discrete time model with
a non-interleaving semantics, where analytical methods are applied to the underlying DTMCs. Hence, if an
interleaving model is appropriate as a framework for the analytical solution towards performance evaluation
then one has a choice between the continuous time SPAs MTIPP, PEPA, EMPA and the discrete time ones
sACP, TOP%!. Otherwise, if one needs a non-interleaving model with the associated analytical methods for
performance evaluation and the discrete time approach is feasible then dtsPBC is the right choice.

Moreover, the existence of an analytical solution allows one to interpret quantitative values (rates, probabil-
ities, weights etc.) from the system specifications as parameters, which can be adjusted to optimize the system
performance, like in dtsPBC' [142,143], dtsiPBC [146,148] and parametric probabilistic transition systems (i.e.
DTMCs whose transition probabilities may be real-value parameters) [86]. Note that DTMCs whose transition
probabilities are parameters were introduced in [45]. Parametric CTMCs with the transition rates treated as
parameters were investigated in [65]. On the other hand, no parameters in formulas of SPAs were considered
in the literature so far. In dtsPBC we can easily construct examples with more parameters than we did in our
case study. The performance indices will be then interpreted as functions of several variables. The advantage
of our approach is that, unlike of the method from [86], we should not impose to the parameters any special
conditions needed to guarantee that the real values, interpreted as the transition probabilities, always lie in
the interval [0;1]. To be convinced of this fact, just remember that, as we have demonstrated, the positive
probability functions PF, PT, PM, PM?* define probability distributions, hence, they always return values
belonging to (0; 1] for any probability parameters from (0;1). In addition, the transition constraints (their prob-
abilities, rates and guards), calculated using the parameters, in our case should not always be polynomials over
variables-parameters, as often required in the mentioned papers, but they may also be fractions of polynomials,
like in the case studies that we have constructed.

One can see that the stochastic process calculi proposed in the literature are based on interleaving, as a rule,
and parallelism is simulated by synchronous or asynchronous execution. As a semantic domain, the interle-
aving formalism of transition systems is often used. However, to properly support intuition of the behaviour of
concurrent and distributed systems, their semantics should treat parallelism as a primitive concept that cannot
be reduced to nondeterminism. Moreover, in interleaving semantics, some important properties of such systems
cannot be expressed, such as simultaneous occurrence of concurrent transitions [50] or local deadlock in the
spatially distributed processes [102]. Therefore, investigation of stochastic extensions for more expressive and
powerful algebraic calculi is an important issue. The development of step or “true concurrency” (such that
parallelism is considered as a causal independence) SPAs is an interesting and nontrivial problem, which has
attracted special attention last years. Nevertheless, not so many formal stochastic models of parallel systems



were defined whose underlying stochastic processes are based on DTMCs. As mentioned in [56], such models
are more difficult to analyze, since several events can occur simultaneously in discrete time systems (the models
have a step semantics) and the probability of a set of events cannot be easily related to the probability of the
single ones. Therefore, parallel executions of actions are often not considered also in the discrete time SPAs, such
as TC P! whose underlying stochastic process is DTMCs with rewards (DTMRCs). As observed in [68,69],
even for stochastic models with generally distributed time delays, some restrictions on the concurrency degree
were imposed to simplify their analysis techniques. In particular, the enabling restriction requires that no two
generally distributed transitions are enabled in any reachable marking. Hence, their activity periods do not
intersect and no two such transitions can fire simultaneously, this results in interleaving semantics of the model.

Stochastic models with discrete time and step semantics have the following important advantage in compar-
ison with those having just an interleaving semantics. The underlying Markov chains of parallel stochastically
timed processes have the additional transitions corresponding to the simultaneous execution of concurrent (i.e.
non-synchronized) activities. The transitions of that kind allow one to bypass a lot of intermediate states, which
otherwise should be visited when interleaving semantics is accommodated. When step semantics is used, the in-
termediate states can also be visited with some probability (this is an advantage, since some alternative system’s
behaviour may start from these states), but this probability is not greater than the corresponding one in case
of interleaving semantics. While in interleaving semantics, only the empty or singleton (multi)sets of activities
can be executed, in step semantics, generally, the (multi)sets of activities with more than one element can be
executed as well. Hence, in step semantics, there are more variants of execution from each state than in the
interleaving case and the executions probabilities, whose sum should be equal to 1, are distributed among more
possibilities. Therefore, the systems with parallel stochastic processes usually have smaller average run-through.
In case the underlying Markov chains of the processes are ergodic, they will take less discrete time units to
stabilize the behaviour, since their TPMs will be denser because of additional non-zero elements outside the
main diagonal. Hence, both the first passage-time performance indices based on the transient probabilities and
the steady-state performance indices based on the stationary probabilities can be computed quicker, resulting
in faster quantitative analysis of the systems. On the other hand, step semantics, induced by simultaneous
firing several transitions at each step, is natural for Petri nets and allows one to exploit full power of the model.
Therefore, it is important to respect the probabilities of parallel executions of activities in discrete time SPAs,
especially in those with a Petri net denotational semantics.

From the application viewpoint, one considers what kind of systems are more appropriate to be modeled
and analyzed within SPAs. MTIPP and PEPA are well-suited for the interleaving continuous time systems
such that the activity rates or the average sojourn time in the states are known in advance and exponential
distribution approximates well the activity delay distributions, whereas EM PA can be used to model the
mentioned systems with the activity delays of different duration order or the extended systems, in which purely
probabilistic choices or urgent activities must be implemented. GSPA and GSMPA fit well for modeling
the continuous time systems with a capability to keep the activity causality information, and with the known
activity delay distributions, which cannot be approximated accurately by exponential distribution, while S
can additionally model mobility in such systems. TCP% is a good choice for interleaving discrete time systems
with deterministic (fixed) and generalized stochastic delays, whereas sAC'P is capable to model non-interleaving
systems as well, but it offers not enough performance analysis methods. dtsPBC is consistent for the step
discrete time systems such that the independent execution probabilities of activities are known and geometrical
distribution approximates well the state residence time distributions.

Thus, the main advantages of dtsPBC are the flexible multiaction labels and the set of very powerful op-
erations, as well as a step operational and a Petri net denotational semantics allowing for really concurrent
execution of activities (or transitions), together with an ability for analytical and parametric performance eval-
uation. The uniqueness of our approach consists in applying a parallel semantics for the process expressions and
preserving the concurrency level in the extracted performance model (DTMC) through its state changes corre-
sponding to the simultaneous executions. The salient point of dtsPBC' is a combination of discrete stochastic
time and step semantics in an SPA.

In this paper, we investigate equivalence notions for dtsPBC' with iteration. First, we present the syntax of
the extended dtsPBC. Each multiaction of the initial calculus PBC is associated with a probability. Such a
pair is called stochastic multiaction or activity. Second, we propose semantics of dtsPBC. The step operational
semantics is constructed in terms of labeled probabilistic transition systems based on action and inaction rules.
The denotational semantics is defined in terms of a subclass of LDTSPNs, based on DTSPNs [99] and called
discrete time stochastic Petri boxes (dts-boxes). Consistency of operational and denotational semantics is
proved. Further, we define a number of stochastic equivalences in the algebraic setting based on transition
systems without empty behaviour. These relations are weaker than the semantic equivalence of dtsPBC.
They are used to identify stochastic processes with similar behaviour which are differentiated by the semantic
equivalence that is too discriminate in many cases. The interrelations diagram of all the introduced equivalences
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is built. We describe how the stochastic equivalences can be used to reduce transition systems of expressions
and the related formalisms. We present a characterization of the stochastic bisimulation equivalences via two
new probabilistic modal logics based on PM L. It is demonstrated how to compare stochastic processes in their
steady states with the use of the relations. Moreover, a problem of preservation of the equivalence notions by
algebraic operations is discussed. The proposed equivalences are used to construct a congruence relation. At
the end, we present two case studies explaining how to analyze performance of systems within the calculus. We
consider algebraic models of shared memory system and dining philosophers one. Thus, the main contributions
of the paper are the following.

e New powerful and expressive discrete time SPA called dtsPBC.
e Step operational semantics of dtsPBC' via labeled probabilistic transition systems.

Petri net denotational semantics of dtsPBC via discrete time stochastic Petri nets.

Performance analysis based on underlying discrete time Markov chains.
e Stochastic equivalence used for reduction that simplifies the performance evaluation.
e Extended case studies illustrating how to apply the theoretical results in practice.

The paper is organized as follows. In the next Section 2, the syntax of the extended calculus dtsPBC
is presented. Then, in Section 3, we construct the operational semantics of the algebra in terms of labeled
transition systems. In Section 4, we propose the denotational semantics based on a subclass of LDTSPNs.
Section 5 is devoted to the construction and the interrelations of the stochastic algebraic equivalences based on
transition systems without empty loops. In Section 6 we explain how one can reduce transition systems and
the related formalisms modulo the equivalences. A logical characterization of the equivalences is presented in
Section 7. In Section 8, an application of the relations to comparison of the stationary behaviour is investigated.
Preservation of the equivalences by the algebraic operations, i.e. a congruence problem is discussed in Section 9.
Section 10 contains two examples of performance evaluation for systems specified by the algebraic expressions.
The concluding Section 11 summarizes the results obtained and outlines research perspectives in this area. The
long and complex proofs are moved to Appendix A.

2 Syntax

In this section, we propose the syntax of the discrete time stochastic extension of finite PBC' enriched with
iteration, called discrete time stochastic Petri box calculus (dtsPBC).

First, we recall a definition of multiset that is an extension of the set notion by allowing several identical
elements.

Definition 2.1 Let X be a set. A finite multiset (bag) M over X is a mapping M : X — IN such that
Hz e X | M(z) >0} < o0, i.e. it can contain a finite number of elements only.

We denote the set of all finite multisets over a set X by ]N;in Let M, M’ € ]N;in The cardinality of M is
defined as |[M| =" M(x). We write x € M if M(x) > 0and M C M’ if Vo € X M(z) < M’'(z). We define
(M + M) (x)=M(z)+ M'(z) and (M — M')(xz) = max{0, M (z) — M'(x)}. When Vx € X, M(z) <1, M can
be interpreted as a proper set and denoted by M C X. The set of all subsets (powerset) of X is denoted by 2%.

Let Act = {a,b,...} be the set of elementary actions. Then Act = {a,b,...} is the set of conjugated actions
(conjugates) such that @ # a and & =a. Let A= Act U Act be the set of all actions, and £ = INA  be the set

of all multiactions. Note that ) € £, this corresponds to an internal move, i.e. the execution of gnmultiaction
that contains no visible action names. The alphabet of a € L is defined as A(a) = {z € A| a(z) > 0}.

An activity (stochastic multiaction) is a pair («, p), where a € £ and p € (0;1) is the probability of the
multiaction «. This probability is interpreted as that of independent execution of the stochastic multiaction
at the next discrete time moment. Such probabilities are used to calculate those to execute (possibly empty)
multisets of stochastic multiactions after one time unit delay. The probabilities of stochastic multiactions are
required not to be equal to 1 to avoid extra model complexity, since in this case one should assign with them
weights, needed to make a choice when several stochastic multiactions with probability 1 can be executed from
a state. In this case, some problems appear with conflicts resolving. See [99] for the discussion on SPNs. This
decision also allows us to avoid technical difficulties related to conditioning events with probability 0. Another
reason is that not allowing probability 1 for stochastic multiactions excludes a potential source of periodicity
(hence, non-ergodicity) in the underlying DTMCs of the algebraic expressions. In this version of the algebra,

11



we do not allow instantaneous multiactions. On the other hand, there is no sense to allow zero probabilities of
stochastic multiactions, since they would never be performed in this case. Let SL be the set of all activities.
Let us note that the same multiaction a € £ may have different probabilities in the same specification.

The alphabet of an activity (o, p) € SL is defined as A(a, p) = A(a). The alphabet of a multiset of activities

I' e lN}iﬁ is defined as A(I') = U(q,p)er‘A(a). For an activity (a,p) € SL, we define its multiaction part as
L(a, p) = a and its probability part as Q(«, p) = p. The multiaction part of a multiset of activities T' € Wﬁfl
is defined as L(T') = (a,pyer @ Remember that sums and products are considered with the multiplicity when
applied to multisets.

Activities are combined into formulas (process expressions) by the following operations: sequence ;, choice
[], parallelism ||, relabeling [f] of actions, restriction rs over a single action, synchronization sy on an action and
its conjugate, and iteration [ x| with three arguments: initialization, body and termination.

Sequence (sequential composition) and choice (choice composition) have a standard interpretation, like in
other process algebras, but parallelism (parallel composition) does not include synchronization, unlike the
corresponding operation in CCS [96].

Relabeling functions f : A — A are bijections preserving conjugates, i.e. Vo € A f(Z) = f/(;) Relabeling
is extended to multiactions in a usual way: for a € £ we define f(a) = > ., f(z). Relabeling is extended to
activities: for (a, p) € SL, we define f(a, p) = (f(a), p). Relabeling is extended to the multisets of activities as
follows: for I' € IN$~ we define f(I') = > (aperfla),p).

Restriction over an elementary action a € Act means that, for a given expression, any process behaviour
containing a or its conjugate a is not allowed.

Let a, 5 € L be two multiactions such that for some elementary action a € Act we have a € a and a € 3, or

a € a and a € #. Then synchronization of o and 8 by a is defined as a &, 8 = 7y, where

] alz)+B(x)—1, z=aorx=aq;
(@) = { a(x) + B(x), otherwise.

In other words, we require that a ®, 8 = a+ 8 — {a,d}, i.e. we remove one exemplar of a and one exemplar
of & from the multiset sum « + 3, since the synchronization of a and @ produces (). Activities are synchronized
with the use of their multiaction parts, i.e. the synchronization by a of two activities, whose multiaction parts
« and [ possess the properties mentioned above, results in the activity with the multiaction part a ®, 5.
Synchronization by a means that, for a given expression with a process behaviour containing two concurrent
activities that can be synchronized by a, there exists also the process behaviour that differs from the former
only in that the two activities are replaced by the result of their synchronization.

In the iteration, the initialization subprocess is executed first, then the body is performed zero or more
times, and, finally, the termination subprocess is executed.

Static expressions specify the structure of processes. As we shall see, the expressions correspond to unmarked
LDTSPNs (note that LDTSPNs are marked by definition). Remember that a marking is the allocation of tokens
in the places of a PN and markings are used to describe dynamic behaviour of PNs in terms of transition firings.

Definition 2.2 Let (o, p) € SL and a € Act. A static expression of dtsPBC is defined as
E:= (a,p) | E;E | E[JE | E|E|E[f]|Ersa|Esyal|l|Ex*FEx*E)].

Let StatExpr denote the set of all static expressions of dtsPBC.

To make the grammar above unambiguous, one can add parentheses in the productions with binary oper-
ations: (E; E), (E[JE), (E||E) or to associate priorities with operations. However, here and further we prefer
the PBC' approach: we add parentheses to resolve ambiguities when needed and we assume no priorities.

To avoid technical difficulties with the iteration operator, we should not allow any concurrency at the
highest level of the second argument of iteration. This is not a severe restriction though, since we can always
prefix parallel expressions by an activity with the empty multiaction part. Later on, in Example 4.4, we shall
demonstrate that relaxing the restriction can result in nets which are not safe. Alternatively, we can use a
different, safe, version of the iteration operator, but its net translation has six arguments. See also [15] for
discussion on this subject. Remember that a PN is n-bounded (n € IN) if for all its reachable (from the initial
marking by the sequences of transition firings) markings there are at most n tokens in every place, and a PN is
safe if it is 1-bounded.

Definition 2.3 Let (a, p) € SL and a € Act. A regular static expression of dtsPBC' is defined as

E:= (a,p) | E;E | E[JE | E|E|E[f]|Ersa|Esyal|[Ex*D=xFE],
where D := (a,p) | D; E | D[|D | D[f] | Drsa|Dsya|[DxDxE].
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Let RegStatExpr denote the set of all reqular static expressions of dtsPBC.

Dynamic expressions specify the states of processes. As we shall see, the expressions correspond to LDTSPNs
(which are marked by default). Dynamic expressions are obtained from static ones which are annotated with
upper or lower bars and specify active components of the system at the current time instant. The dynamic
expression with the upper bar (the overlined one) E denotes the initial, and that with the lower bar (the
underlined one) E denotes the final state of the process specified by a static expression E. The underlying static
expression of a dynamic one is obtained by removing all the upper and lower bars from it.

Definition 2.4 Let E € StatExpr and a € Act. A dynamic expression of dtsPBC' is defined as

G:= FE|E|G;E|E;G|G[E|E|G|G|G|G[f]|Grsa|Gsya|[GxExE||[ExGxE]|[Ex*ExG).

Let DynExpr denote the set of all dynamic expressions of dtsPBC.
Note that if the underlying static expression of a dynamic one is not regular, the corresponding LDTSPN
can be non-safe (though, it is 2-bounded in the worst case [15]).

Definition 2.5 A dynamic expression is regular if its underlying static expression is reqular.

Let RegDynExpr denote the set of all regular dynamic expressions of dtsPBC.

3 Operational semantics

In this section, we define the step operational semantics in terms of labeled transition systems. An illustrating
example will be given at the end of the section.

3.1 Inaction rules

The inaction rules for dynamic expressions describe their structural transformations in the form of G = G which
do not change the states of the specified processes. The goal of these syntactic transformations is to obtain the
well-structured resulting expressions called operative ones to which no inaction rules can be further applied. As
we shall see, the application of an inaction rule to a dynamic expression does not lead to any discrete time tick
in the corresponding LDTSPN, hence, no transitions fire and its current marking remains unchanged.

Thus, an application of every inaction rule does not require any discrete time delay, i.e. the dynamic
expression transformation described by the rule is accomplished instantly.

First, in Table 2, we define inaction rules for the regular dynamic expressions in the form of overlined and
underlined regular static ones. In this table, F, F, K € RegStatExpr and a € Act.

Table 2: Inaction rules for overlined and underlined regular static expressions

E,F=E;F E;F=E;F E;F = E;F E[|F = E[|F

E[F = E[F E[F = E[JF EF = E[|F E[F = E|F

E|F = E|F E[f] = E[f] E[f] = E[f] Ersa=Ersa
Ersa=FErsa Esya=FEsya Esya:>—Esya mi[E*F*K]
[ExFxK|=[ExF*K| [ExF+K|]=[E*FxK] [E*E*K]?[E*F*F] [ExFxK]= [ExF*K]

Second, in Table 3, we introduce inaction rules for the regular dynamic expressions in the arbitrary form.
In this table, E, F € RegStatExpr, G,H,G,H € RegDynFExpr and a € Act.

Definition 3.1 A regular dynamic expression G is operative if no inaction rule can be applied to it.

Let OpRegDynExpr denote the set of all operative reqular dynamic expressions of dtsPBC.

Note that any regular dynamic expression can be always transformed into a (not necessarily unique) operative
one by using the inaction rules.

In the following, we shall consider regular expressions only, hence, we can omit the word “regular”.

Definition 3.2 The relation ~ = (= U <)* is a structural equivalence of dynamic expressions in dtsPBC.
Thus, two dynamic expressions G and G’ are structurally equivalent, denoted by G ~ G, if they can be reached
from each other by applying the inaction rules in a forward or backward direction.
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Table 3: Inaction rules for arbitrary regular dynamic expressions

G=3a, oe{;, [} G=G,oe{;, [} G=a H=H G=a

GoE=GoE EoG=EoG G|H = G||H G|H = G||H Glf] = Gf)

G = G, o€ {rs,sy} G=G G=G G=a
Goa=Goa [G+xExF|=[G+xE+F] [ExGxF]=[ExG+F] [ExFxG]=[ExFxG

3.2 Action and empty loop rules

The action rules describe expression transformations when some activities are executed. We also have the empty
loop rule which is used to capture a delay of one discrete time unit in the same state when the empty multiset of
activities is executed. The action and empty loop rules will be used later to determine all multisets of activities
which can be executed from the structural equivalence class of every dynamic expression (i.e. from the state
of the corresponding process). This information together with that about probabilities of the activities to be
executed from the current process state will be used to calculate the probabilities of such executions.

The action rules describe dynamic expression transformations in the form of G L G due to execution of
non-empty multisets I' of activities. The rules represent possible state changes of the specified processes when
some non-empty multisets of activities are executed. As we shall see, the application of an action rule to a
dynamic expression leads to a discrete time tick in the corresponding LDTSPN at which some transitions fire
and the current marking is possibly changed The current marking remains unchanged only if there is a self-
loop produced by the iterative execution of a non-empty multiset, which must be one-element, i.e. the single
stochastic (or immediate) multiaction. The reason is the regularity requirement that allows no concurrency at
the highest level of the second argument of iteration.

The empty loop rule describes dynamic expression transformations in the form of G A G due to execution
of the empty multiset of activities at a discrete time tick. The rule reflects a non-zero probability to stay in
the current state at the next time moment, which is an essential feature of discrete time stochastic processes.
As we shall see, the application of the empty loop rule to a dynamic expression leads to a discrete time tick
in the corresponding LDTSPN at which no transitions fire and the current marking is not changed. This is a
new rule that has no prototype among inaction rules of PBC since it represents a time delay, but no notion of

time exists in PBC. The PBC rule G % G from [15] in our setting would correspond to the rule G = G that
describes staying in the current state when no time elapses. Since we do not need the latter rule to transform
dynamic expressions into operative ones and it can even destroy the definition of operative expressions, we do
not introduce it in dtsiPBC.

Thus, an application of every action rule or the empty loop rule requires one discrete time unit delay, i.e.
the execution of a (possibly empty) multiset of activities resulting to the dynamic expression transformation
described by the rule is accomplished instantly after one unit of time elapses.

In Table 4, we define the action and empty loop rules. In the table, (o, p), (8, x) € SL, E, F € RegStatExpr,
G, H € OpRegDynExpr, G,H € RegDynExpr and a € Act. Moreover, I', A € ]N}glﬁ \ {0} and TV € ﬂVfZﬁ

We use the following abbreviations in the names of the rules from the table: “El” for “Empty loop”, B” for
“Basis case”, SC” for “Sequence and Choice”, P” for “Parallel”, L” for “reLabeling”, Rs” for “Restriction”,
I” for “Iteraton” and Sy” for “Synchronization”. The first rule in the table is the empty loop rule El. The other
rules are the action rules, describing transformations of dynamic expressions, which are built using particular
algebraic operations.

Almost all the rules in Table 4 (excepting El, P3 and Sy2) resemble those of sPBC [112], but the former
correspond to execution of multisets of activities, not of single activities, as in the latter.

Rule El corresponds to one discrete time unit delay while executing no activities and therefore it has no
analogues among the rules of sPBC that adapts the continuous time model.

Rule P3 has no similar rules in sPBC, since interleaving semantics of the algebra allows no simultaneous
execution of activities. On the other hand, P3 has in PBC the analogous rule PAR that is used to construct
step semantics of the calculus, but the former rule corresponds to execution of multisets of activities, unlike
that of multisets of multiactions in the latter rule.

Rule Sy2 differs from the corresponding synchronization rule in sPBC, since the probability of synchro-
nization in the former rule and the rate of synchronization in the latter rule are calculated in a distinct way.

Rule Sy2 establishes that the synchronization of two stochastic multiactions is made by taking the product
of their probabilities, since we are considering that both must occur for the synchronization to happen, so
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Table 4: Action and empty loop rules

r ~
1) Relie B (@, p) "2 (a,p) sc1 ¢ ;’ef”“}
GoE —>GokE
r o r o r o
EoGL E0G GlH S G| ell): ez
chié,ﬂﬁﬁ . ¢5a RSGL@, a,a ¢ AT)
G|lH 5 G| H arf] ™™ G Grsab Grsa
I a5a o a5a " aha
¢La Gsyar+{(a’p)}+{(ﬂ’X)} Gsya, acao, acf
Syl = Sy2 T (08800} ~
Gsya—Gsya Gsya ————""Gsya

this corresponds, in some sense, to the probability of the independent event intersection, but the real situation
is more complex, since these stochastic multiactions can also be executed in parallel. Nevertheless, when
scoping (the combined operation consisting of synchronization followed by restriction over the same action [15])
is applied over a parallel execution, we get as final result just the simple product of the probabilities, since
no normalization is needed there. Multiplication is an associative and commutative binary operation that
is distributive over addition, i.e. it fulfills all practical conditions imposed on the synchronization operator
in [63]. Further, if both arguments of multiplication are from (0; 1) then the result belongs to the same interval,
hence, multiplication naturally maintains probabilistic compositionality in our model. Our approach is similar
to the multiplication of rates of the synchronized actions in MTIPP [70] in the case when the rates are
less than 1. Moreover, for the probabilities p and x of two stochastic multiactions to be synchronized we
have p - x < min{p, x}, i.e. multiplication meets the performance requirement stating that the probability
of the resulting synchronized stochastic multiaction should be less than the probabilities of the two ones to
be synchronized. While performance evaluation, it is usually supposed that the execution of two components
together require more system resources and time than the execution of each single one. This resembles the
bounded capacity assumption from [63]. Thus, multiplication is easy to handle with and it satisfies the algebraic,
probabilistic, time and performance requirements. Therefore, we have chosen the product of the probabilities
for the synchronization. See also [28,35] for a discussion about binary operations producing the rates of
synchronization in the continuous time setting.

As we shall see, for every LDTSPN obtained by synchronization of two LDTSPNs, this approach allows us to
calculate the transition firing probabilities using the standard transition probability function for that net class.
If concurrency aspects are not relevant then interleaving semantics is used which abstracts from steps with more
than one element. After the abstraction, the probabilities of the remaining one-element steps are normalized to
keep the sums of outgoing probabilities equal to one. For two synchronized LDTSPNs, our approach allows us
to extract the interleaving probabilities from the step ones in the same way as for two non-synchronized parallel
LDTSPNs.

Observe also that we do not allow a self-synchronization, i.e. synchronization of an activity with itself. The
purpose of this restriction is to avoid rather cumbersome and unexpected behaviour, as well as many technical
difficulties [15].

In Table 5, inaction rules, action rules and empty loop rule are compared according to the three questions
about their application: whether it changes the current state, whether it leads to a time progress, and whether
it results in execution of some activities. Positive answers to the questions are denoted by the plus sign while
negative ones are specified by the minus sign. If both positive and negative answers can be given to some of the
questions in different cases then the plus-minus sign is written. Notice that the process states are considered up
to structural equivalence of the corresponding expressions, and time progress is not regarded as a state change.

3.3 Transition systems

We now intend to construct labeled probabilistic transition systems associated with dynamic expressions. The
transition systems will be used to define the operational semantics of expressions of dtsPBC.
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Table 5: Comparison of inaction, action and empty loop rules

| Rules || State change | Time progress | Activities execution |
Inaction rules — — —
Action rules + + +
Empty loop rule — + —

(a) ® (b) (©
1

Figure 1: The binary trees encoded with the numberings 1, (1)(2) and (1)((2)(3))

Note that expressions of dtsPBC can contain identical activities. To avoid technical difficulties, such as
the proper calculation of the state change probabilities for multiple transitions, we must enumerate coinciding
activities, for instance, from left to right in the syntax of expressions. The new activities resulting from
synchronization will be annotated with concatenation of numberings of the activities they come from, hence,
the numbering should have a tree structure to reflect the effect of multiple synchronizations. We now define the
numbering which encodes a binary tree with the leaves labeled by natural numbers.

Definition 3.3 The numbering of expressions is defined as

Li= ] (D)),

where n € IN.
Let Num denote the set of all numberings of expressions.

Example 3.1 The numbering 1 encodes the binary tree depicted in Figure 1(a) with the root labeled by 1. The
numbering (1)(2) corresponds to the binary tree depicted in Figure 1(b) without internal nodes and with two
leaves labeled by 1 and 2. The numbering (1)((2)(3)) represents the binary tree depicted in Figure 1(c) with one
internal node, which is the root for the subtree (2)(3), and three leaves labeled by 1,2 and 3.

The new activities resulting from applications of the second rule for synchronization Sy2 in different orders
should be considered up to permutation of their numbering. In this way, we shall recognize different instances
of the same activity. If we compare the contents of different numberings, i.e. the sets of natural numbers in
them, we shall be able to identify the mentioned instances.

The content of a numbering ¢ € Num is

), L € IN;
Cont(:) = { Cont(t1) U Cont(tz), t= (11)(t2).

After we apply the enumeration, the multisets of activities from the expressions become the proper sets. In
the following, we suppose that the identical activities are enumerated when needed to avoid ambiguity. This
enumeration is considered to be implicit.

Let X be some set. We denote the Cartesian product X x X by X2. Let £ C X? be an equivalence relation on
X. Then the equivalence class (with respect to £) of an element x € X is defined by [z]e = {y € X | (z,y) € E}.
The equivalence € partitions X into the set of equivalence classes X /e = {[z]s |z € X }.

Definition 3.4 Let G be a dynamic expression. Then [Gl~ = {H | G = H} is the equivalence class of G with
respect to the structural equivalence. The derivation set of a dynamic expression G, denoted by DR(G), is the
minimal set such that

° [G]z € DR(G);

e if [H|~ € DR(G) and 37 H 5 H then [H]~ € DR(G).
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Let G be a dynamic expression and s, § € DR(G).

The set of all multisets of activities executable in s is defined as Exec(s) = {T' | 3H € s 3H H EN H}.

Note that if I' € Ezec(s) then by rules P3, Sy2 and definition of Ezxec(s) we have VA CT' A € Ezec(s),
ie. 2U' C Exec(s).

Since the inaction rules only distribute and move upper and lower bars along the syntax of dynamic expres-
sions, all H € s have the same underlying static expression F. Process expressions always have a finite length,
hence, the number of all (enumerated) activities and the number of all operations in the syntax of F are finite
as well. The action rule Sy2 is the only one that generates new activities. They result from the handshake
synchronization of actions and their conjugates belonging to the multiaction parts of the first and second con-
stituent activity, respectively. Since we have a finite number of operators sy in F' and all the multiaction parts
of the activities are finite multisets, the number of the new synchronized activities is also finite. The action
rules contribute to Fzec(s) (in addition to the empty set, if rule El is applicable) only the sets consisting both
of activities from F' and the new activities, produced by Sy2. Since we have a finite number n of all such
activities, we get |Ezec(s)| < 2" < oco. Thus, summation and multiplication by elements from the finite set
Ezxec(s) are well-defined.

Let I € Ezec(s) \ {0}. The probability that the multiset of activities T is ready for execution in s is

PF(,s)= ] »- 11 (1-x)-

(p)el’  {{(B.x)}eBzec(s)|(8:x) T}

In the case I' = () we define

pr,s) = { Thiensecs(1 = X), Baec(s) # {0};
7 1, otherwise.

Thus, if Exzec(s) # {0} then PF(T,s) can be interpreted as a joint probability of independent events (in a
probability sense, i.e. the probability of intersection of these events is equal to the product of their probabilities).
Each such an event consists in the positive or negative decision to be executed of a particular activity. Every
executable activity decides probabilistically (using its probabilistic part) and independently (from others), if it
wants to be executed in s. If I' is a multiset of all executable activities which have decided to be executed in s
and I' € Exec(s) then I' is ready for execution in s. The multiplication in the definition is used because it reflects
the probability of the independent event intersection. Alternatively, when I" # (), PF(T, s) can be interpreted as
the probability to execute exclusively the multiset of activities I' in s, i.e. the probability of intersection of two
events calculated using the conditional probability formula in the form P(X NY) = P(X|Y)P(Y). The event X
consists in the execution of I' in s. The event Y consists in the non-execution in s of all the executable activities
not belonging to I'. Since the mentioned non-executions are obviously independent events, the probability
of Y is a product of the probabilities of the non-executions: P(Y) = II( (5 )1emzec(s)(5,)gr (1 — X)- The
conditioning of X by Y makes the executions of the activities from I' independent, since all of them can be
executed in parallel in s by definition of Ezec(s). Hence, the probability to execute I' under condition that
no executable activities not belonging to I' are executed in s is a product of probabilities of these activities:
P(X]Y) = Il(a,p)er p- Thus, the probability that I' is executed and no executable activities not belonging to
T are executed in s is the probability of X conditioned by Y multiplied by the probability of Y: P(X NY) =
P(XIY)P(Y) = T1iaper P L5 01emrects) (8)gry (1 — X)- When I' = 0, PF(I, s) can be interpreted as the
probability not to execute in s any executable activities, thus, PF(0,s) = [ )€ prec(s)(1 = X)- When only
the empty multiset of activities can be executed in s, i.e. Fzec(s) = {0}, we have PF((), s) = 1, since we stay
in s in this case.

Note that the definition of PF(T',s) (as well as the definitions of other probability functions which we shall
present) is based on the enumeration of activities which is considered implicit.

Let T' € Ezec(s). Besides I, some other multisets of activities may be ready for execution in s, hence, a kind
of conditioning or normalization is needed to calculate the execution probability. The probability to execute the
multiset of activities T in s is

B PF(T,s)
PT(F, 8) a EAEEmec(s) PF(A’ S) '

Thus, PT(T',s) can be interpreted as the conditional probability to execute I' in s calculated using the
conditional probability formula in the form P(Z|W) = %. The event Z consists in the exclusive execution
of T in s, hence, P(Z) = PF(T',s). The event W consists in the exclusive execution of any multiset (including
the empty one) A € Ezxec(s) in s. Thus, W = U,Z;, where Vj, Z; are mutually exclusive events (in a

probability sense, i.e. intersection of these events is the empty event) and i, Z = Z;. We have P(W) =
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Table 6: Calculation of the probability functions PF, PT, PM for s; € DR(E) and E = ({a}, p)[|({a}, x)
BN 0 [ {({a}.p)} [{({a}. )} ] %

PF | A=p)1-x) | p(1=x) | x(1=p) |1=px

PT a- p)(l X) pl(l:x) xl(i—p) 1
=y ST

PM 1 px (81) 1-px (52) 1

> P(Z;) = Yo Acpaees) PF (A, s), because summation reflects the probability of the mutually exclusive event

union. Since ZNW = Z,N(U,Z;) = Z; = Z, we have P(Z|W) = 5((5,)) =5 EPF((IZ’;)F(A 5+ One can also treat
€Ezxec(s ’

PT(T,s) and PF(T,s) as the actual and potential probabilities to execute I' in s, respectively, since we have
PT(T,s) = PF(T,s) only when all multisets (including the empty one) consisting of the executable activities
can be executed in s. In this case, all the mentioned activities can be executed in parallel in s and we have
Y oAc Baec(s) PF(A,s) = 1, since this sum collects the products of all combinations of the probability parts of
the activities and the negations of these parts. But in general, for example, for two activities («, p) and (8, x)
executable in s, it may happen that they cannot be executed in s together, in parallel, i.e. 0, {(a,p)},{(8,x)} €
Ezec(s), but {(«a, p), (8,x)} € Exec(s). Note that PT(0,s) € (0;1], hence, there is a non-zero probability to
stay in the state s at the next time moment. Then the residence time in s is at least 1 discrete time unit, being
1 when s is left with the next time tick.

Note that the sum of outgoing probabilities for the expressions belonging to the derivations of G is equal to
1. More formally, Vs € DR(G) > repyee(s) PT(I', s) = 1. This obviously follows from the definition of PT'(T', s)
and guarantees that PT (T, s) defines a probability distribution.

The probability to move from s to 5 by executing any multiset of activities is

PM(s,3) = > PT(T, s).
{T|3Hes IHes HLH)
The summation in the definition above reflects the probability of the mutually exclusive event union,
since Z{FEIHES, Afies, H5 ) PT(T,s) = ZAEEWC:S) gzl Z{FBHES, Sfies, B PF(T,s), where for each

I, PF(T,s) is the probability of the exclusive execution of ' in s. Note that Vs € DR(G)
PM(s,3) = PT(T,s) =

{5|3Hes 3Hes T HSHY Z{éBHEs 3fes ar HLHY Z{FEIHES JHes HLHY

ZFEELEEC(S) PT(F5 S) =L

Example 3.2 Let E = ({a},p)|({a},x). DR(E) consists of the equivalence classes s; = [E|~ and sy =
[E]~. The ezecution probabilities are calculated as follows. Since Fzec(s1) = {0,{({a},p)},{({a},x)}}, we

get PF({({a},p)}.s1) = p(1 = x), PF({({a},x)},51) = x(1 — p) and PF(D,51) = (1 — p)(1 — x). Then
Yonemrecsy) PF(A,s1) = p(1 = x) + x(1 —p) + (1 = p)(1 = x) = 1 —px. Thus, PT({({a},p)},s1) =
p1(1__7)§)7 PT{({a},x)}, s1) = Xfi—;)’z) and PT(0,s1) = PM(s1,s1) = %&}X_X). Further, Exec(sy) = {0},

hence, Yo ncprec(ss) PF (A, 52) = PF(0,55) = 1 and PT(0,52) = PM((s2,52) = 1 = 1. Finally, PM (s1,52) =

PT({({a},p)},s1) + PT({({a},x)},s1) = pllpi) + x(lpz) = pix:pipx' In Table 6, the calculation of the prob-
ability functions PF(T',s1), PT(I',s1), PM(s1,s) is explained, where I' € Exec(s1), s € {s1,s2} (the value
of s is depicted in the parentheses near the value of PM(s1,s)) and ¥ = Y xcpyes) PX(A,s1), PX €

{PF,PT,PM}.

Definition 3.5 Let G be a dynamic expression. The (labeled probabilistic) transition system of G is a quadru-
ple TS(G) = (Sa, La, Ta, sa), where

o the set of states is S¢ = DR(G);
e the set of labels is Lg = IN?~ x (0;1];

fin
e the set of transitions is Tg = {(s, (I, PT(T,s)),3) | s,5 € DR(G), 3H € s 3H € § H 5 H};

o the initial state is s¢ = [G]~.
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The definition of T'S(G) is correct, i.e. for every state, the sum of the probabilities of all the transitions
starting from it is 1. This is guaranteed by the note after the definition of PT(T,s). Thus, we have defined a
generative model of probabilistic processes [71], according to the classification from [59]. The reason is that the
sum of the probabilities of the transitions with all possible labels should be equal to 1, not only of those with
the same labels (up to enumeration of activities they include) as in the reactive models [87,88], and we do not
have the nested probabilistic choice as in the stratified models [59].

The transition system T'S(G) associated with a dynamic expression G describes all steps (concurrent ex-
ecutions) that occur at discrete time moments with some (one-step) probability and consist of multisets of
activities. Every step occurs instantly after one discrete time unit delay, and the step can change the current
state to another one. The states are the structural equivalence classes of dynamic expressions obtained by
application of action rules starting from the expressions belonging to [G]~. A transition (s, (I',P), §) € T will

be written as s £>7> 5. It is interpreted as follows: the probability to change the state s to § as a result of
executing I is P.
Note that I" can be the empty multiset, and its execution does not change the current state (i.e. the

equivalence class), since we have a loop transition s g”p s from a state s to itself as a result of executing the
empty multiset. This corresponds to application of the empty loop rule to expressions from the equivalence
class. We have to keep track of such executions, called empty loops, because they have nonzero probabilities.
This follows from the definition of PF((), s) and the fact that multiaction probabilities cannot be equal to 1 as
they belong to the interval (0;1).

The step probabilities belong to the interval (0;1]. The step probability is 1 in the case when we cannot

leave a state s, hence, the only transition leaving it is the empty loop transition s gl S.

We write s - 5 if 3P s 23p § and s — § if I s - 5. For a one-element multiset of activities T' = {(a, p)},

. ap) - a.p) -
we write s (—>)7> Sand s (—>) S.

Isomorphism is a coincidence of systems up to renaming of their components or states.

Definition 3.6 Let G, G’ be dynamic expressions and TS(G) = (S¢, La, Ta, sa),
TS(G') = (Sa/,La', Tar, sar) be their transition systems. A mapping 8 : S¢ — Sg is an isomorphism between
TS(G) and TS(G'), denoted by B : TS(G) ~TS(G), if

1. B is a bijection such that B(sg) = sqr;

2.Vs,5€ 8¢ VT s 5p § & B(s) Sp B(3).

Two transition systems TS(G) and TS(G’) are isomorphic, denoted by TS(G) ~ TS(G"), if 35 : TS(G) ~
TS(G).

Transition systems of static expressions can be defined as well. For E € RegStatExpr, let TS(E) = TS(E).

Definition 3.7 Two dynamic expressions G and G’ are equivalent with respect to transition systems, denoted
by G =5 G, if TS(G) ~TS(G").

For a dynamic expression G, a discrete random variable is associated with every state s € DR(G). The
variable captures a residence time in the state. One can interpret staying in a state at the next discrete time
moment as a failure and leaving it as a success of some trial series. It is easy to see that the random variables are
geometrically distributed with the parameter 1 — PM (s, s), since the probability to stay in the state s € DR(G)
for k — 1 time moments and leave it at the moment k > 1 is PM (s, s)*"1(1 — PM (s, s)) (the residence time
is k in this case, and this formula defines the probability mass function (PMF) of residence time in s). Hence,
the probability distribution function (PDF) of residence time in s is 1 — PM (s, s)*~' (k > 1) (the probability
that the residence time in s is less than k). The mean value formula for the geometrical distribution allows us
to calculate the average sojourn time in the state s as

1
 1—PM(s,s)

The average sojourn time vector of G, denoted by S.J, has the elements SJ(s), s € DR(G).
Analogously, the sojourn time variance in the state s is

SJ(s)

PM(s,s)
(1—PM(s,5))?
The sojourn time variance vector of G, denoted by VAR, has the elements VAR(s), s € DR(G).

VAR(s) =
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Figure 2: The transition system and the underlying DTMC of E for E = [(({a}, p)1[]({a}, p)2)*({b}, x)*({c}, 0)]

Definition 3.8 Let G be a dynamic expression. The underlying discrete time Markov chain (DTMC) of G,
denoted by DTMC(G), has the state space DR(G), the initial state |G~ and the transitions s —p §, if s = §
and P = PM (s, §).

Underlying DTMCs of static expressions can be defined as well. For E € RegStatExpr, let DTMC(E) =
DTMC(E).

Example 3.3 Let E1 = ({a}, p)[|({a},p), E2 = ({b},x), E5 = ({c},0) and E = [E;y * E3 * E3]. The identical
activities of the composite static expression are enumerated as follows: E = [(({a}, p)1[]({a}, p)2) * ({b}, x) *
({c},0)]. In Figure 2, the transition system TS(E) and the underlying DTMC DTMC(E) are presented. For
simplicity, the states are labeled by expressions belonging to the corresponding equivalence classes, and singleton
multisets of activities are written without outer braces.

DR(E) consists of the equivalence classes

s1 = [[Er * Eg x B3],
so = [[F1 * Eq x E3]]~,
s3 = [[E1 * E3 * E3]]~.

Let us demonstrate how the transition probabilities are calculated. For instance, we have
PF({({a}, p)1},51) = PF({({a}, p)2}, 1) = p(1 — p) and PF(0,s1) = (1 — p)*. Hence,
Y acEzec(sy) PF(A,s1) = 2p(1 = p) + (1 = p)? = 1 = p*. Thus, PT({({a}, p)1},51) = PT({({a}, p)2},s1) =

— p— —_ 2 — 2 f— gy e
pﬂpg’) = (15(;)(162[)) = 145 and PT(,51) = (}722 = (1£1p)(”1)+p) = h—z. The other probabilities are calculated

in a similar way.
The average sojourn time vector of E is

1+p 1—x0 >
SJ: —_— Yy, 0 | .
<2p 6(1—x)

The sojourn time variance vector of E is

C(1=p* (1=6)(1—x9)
VAR_( 4p? 7 0%(1 — x)? ’OO>'

4 Denotational semantics

In this section, we define the denotational semantics in terms of a subclass of LDTSPNS, called discrete time
stochastic Petri boxes (dts-boxes). An illustrating example will be given at the end of the section.

20



4.1 Labeled DTSPNs

Let us introduce a class of labeled discrete time stochastic Petri nets (LDTSPNs), which are essentially a
subclass of DTSPNs [99] (since we do not allow the transition probabilities to be equal to 1) extended with
transition labeling. LDTSPNs are somewhat similar to labeled weighted DTSPNs (LWDTSPNs) from [36,37],
but in LWDTSPNs all transitions have weights, the transition probabilities may be equal to 1 and only maximal
fireable subsets of the enabled transitions are fired.

First, we present a formal definition (construction, syntax) of LDTSPNs.

Definition 4.1 A labeled DTSPN (LDTSPN) is a tuple N = (Pn,Tn, Wn,Qn, Ln, My), where
e Py and T are finite sets of places and transitions, respectively, such that Py UTyN # () and PyNTn = 0;

e Wy : (Pv xTn)U (Tn X Py) — IN is a function providing the weights of arcs between places and
transitions;

Qn : Ty — (0;1) is the transition probability function associating transitions with probabilities;

Ly :Tn — L is the transition labeling function assigning multiactions to transitions;

My e N Pl’rvl 1s the initial marking.

A graphical representation of LDTSPNs is like that for standard labeled Petri nets, but with probabilities
written near the corresponding transitions. In the case the probabilities are not given in the picture, they are
considered to be of no importance in the corresponding examples, such as those used to describe the stationary
behaviour. The weights of arcs are depicted near them. The names of places and transitions are depicted near
them when needed.

We now define a behaviour (functioning, semantics) of LDTSPNs.

Let N be an LDTSPN and t € Ty, U € ]N;F;;’l The precondition *t and the postcondition t® of t are
the multisets of places defined as (°t)(p) = Wn(p,t) and (¢*)(p) = Wn(t,p). The precondition *U and the
postcondition U® of U are the multisets of places defined as *U = >, ., *t and U® =, , t*. Note that for
U = () we have *( = () = ()°.

A transition ¢t € Tl is enabled in a marking M € IN;?;’L of LDTSPN N if *¢t C M. Let Ena(M) be the set of
all transitions (such that each of them is) enabled in a marking M. A set of transitions U C Ena(M) is enabled
in a marking M, if *U C M. Firings of transitions are atomic operations, and transitions may fire concurrently
in steps. We assume that all transitions participating in a step should differ, hence, only the sets (not multisets)
of transitions may fire. Thus, we do not allow self-concurrency, i.e. firing of transitions in parallel to themselves.
This restriction is introduced because we would like to avoid technical difficulties while calculating probabilities
for multisets of transitions as we shall see after the following formal definitions. Moreover, we do not need to
consider self-concurrency, since denotational semantics of expressions will be defined via dts-boxes which are
safe LDTSPNs (hence, no self-concurrency is possible).

Let M be a marking of an LDTSPN N. A transition ¢t € Ena(M) fires with probability Qn () when no
different transition is enabled, i.e. Ena(M) = {t}.

Let U C Ena(M), U # 0 and *U C M. The probability that the set of transitions U is ready for firing in
M is

PRUM) =[]0 - ] (0 —n(w).

teU u€Ena(M)\U

In the case U = ) we define

PF(@ M) _ HueEna(M)(l - QN(“‘))? Ena’(M) 7& (Z);
’ 1, otherwise.

Thus, if Ena(M) # () then PF(U, M) can be interpreted as a joint probability of independent events (in a
probability sense, i.e. the probability of intersection of these events is equal to the product of their probabilities).
Each such an event consists in the positive or negative decision to fire of a particular transition. Every enabled
transition decides probabilistically (using its probability) and independently (from others), if it wants to fire in
M. If U is a set of all enabled transitions which have decided to fire in M and *U C M then U is ready for
firing in M. The multiplication in the definition is used because it reflects the probability of the independent
event intersection. Alternatively, when U # (), PF(U, M) can be interpreted as the probability that the set
of transitions U fires exclusively in M, i.e. a the probability of intersection of two events calculated using
the conditional probability formula in the form P(X NY) = P(X|Y)P(Y). The event X consists in firing U
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in M. The event Y consists in non-firing in M all the enabled transitions not belonging to U. Since the
mentioned non-firings are obviously independent events, the probability of Y is a product of probabilities of the
non-firings: P(Y) = [[,c pna(arnv (1 —2n(w)). The conditioning of X by Y makes the firings of the transitions
from U independent, since all of them can fire in parallel in M due to the requirement *U C M. Hence, the
probability that U fires under condition that no enabled transitions not belonging to U fire in M is a product
of probabilities of these transitions: P(X|Y) = [[,cy; Qn(t). Thus, the probability that U fires and no enabled
transitions not belonging to U fire in M is the probability of X conditioned by Y multiplied by the probability
of Vi P(XNY) =PX[Y)PY) = [[,cp () - [Tuepnaamo(l — Qv (u). When U =0, PF(U, M) can be
interpreted as the probability that no enabled transitions fire in M, thus, PF(0, M) = [[,c ppa(ar) (1 — 2w (w)).
When no transitions are enabled in M, i.e. Ena(M) = (), we have PF (0, M) = 1, since we stay in M in this
case.

Let U C Ena(M) and *U C M. Besides U, some other sets of transitions may be ready for firing in M,
hence, a kind of conditioning or normalization is needed to calculate the firing probability. The concurrent

firing of the transitions from U changes the marking M to M=M-°U+U *, denoted by M E>p M , where
P = PT(U, M) is the probability that the set of transitions U fires in M defined as

PF(U, M)
> veEna(nysvery PE(V, M)

Note that in the case U = ) we have M = M.
Thus, PT(U, M) can be interpreted as the conditional probability that U fires in M calculated using the

conditional probability formula in the form P(Z|W) = P%,Z(QVV;/). The event Z consists in the exclusive firing

of U in M, hence, P(Z) = PF(U,M). The event W consists in the exclusive firing of any set (including
the empty one) V' C Ena(M) in M such that *V C M. Thus, W = U;Z;, where Vj, Z; are mutually
exclusive events and 3i, Z = Z; (in a probability sense, i.e. intersection of these events is the empty event).
We have P(W) = 3, P(Z;) = > (vcpnaneveary PF(V, M), because summation reflects the probability of

the mutually exclusive event union. Since Z NW = Z; N (U;Z;) = Z; = Z, we have P(Z|W) = Pz

P(W)
PF(U,M) . . . .
S vemmaaneves, PEOVAT) PF(U, M) can also be seen as the potential probability that U fires in M, since we

have PF(U, M) = PT(U, M) only when all subsets (including the empty one) of transitions from Ena(M) can
fire in M. In this case, all the mentioned transitions can fire in parallel in M (i.e. Ena(M) can fire in M)
and we have Z{VgEna(]W)|'V§M} PF(V,M) = 1, since this sum collects the products of all combinations of the
transition probabilities and their negations. But in general, for example, for two transitions ¢ and u enabled in
M, it can happen that they cannot fire in M together, in parallel, i.e. t,u € Ena(M), but {¢t,u} ¢ Ena(M).
Note that PT(0, M) € (0; 1], hence, there is a non-zero probability to stay in the marking M at the next time
moment, and the residence time in M is at least 1 discrete time unit.

Let Ena(M) = {t1,...,ty} be a mutually exclusive set of transitions (i.e. firing of any transition from the
set results in a marking in which no other transition from the set is enabled) and p; = Qn(t;) (1 <4 <n). Then
PT({t;}, M) resembles the probabilistic function P[E;] from [99], which defines the probability of the event E;,

that transition ¢; in a mutually exclusive set of transitions {¢i,...,t,} will fire in the marking M. We have
Pi pi(1=p1)--(A=pn)

PIE = LA T ri  _  —— where pill=p1)(1=pn) corresponds to PF({t; M
[ l] 1+E;}:11f7]pj (17P1)“'(1*Pn)+2;:1 piCen) plllpj(l — e P ({ l} )

in our setting. Further, PT((), M) resembles the probabilistic function P[Ey], which defines the probability
of the event FEy, that no transitions from the mutually exclusive set of transitions {¢1,...,¢,} will fire in the

marking M. We have P[Ey] = 1 = (17’)1)“'(1;??1),91)...(l,pn) , where (1 —p1)---(1 = pp)

143571 15, (I=p1)--(A=pn)+374 =0,
corresponds to PF (0, M) in our setting. If Ena(M) is not a mutually exclusive set of transitions, our way to
define PT(U, M) for U C Ena(M), U # 0, also extends the approach of [97,99]. The advantage of our two-stage
definition of PT'(U, M) is that it has a closed form and we do not need to consider which sets of transitions
are exclusive, instead, we just consider the probability that U fires in M under condition that only particular
subsets of Ena(M) can fire in M.

Note that for all markings of an LDTSPN NN the sum of outgoing probabilities is equal to 1. More formally,
VM € IN;?;’L > wcEnaanysucay PT(U, M) = 1. This obviously follows from the definition of PT'(U, M) and
guarantees that it defines a probability distribution.

We write M % M if 3P M 5p M and M — M if 3U M 5 M. For one-element set of transitions U = {t},
we write M—t>”p M and M 5 M.

PT(U, M) =

Definition 4.2 Let N be an LDTSPN. The reachability set of N, denoted by RS(N), is the minimal set of
markings such that
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(] MNERS(N);
e if M € RS(N) and M — M then M € RS(N).

Definition 4.3 Let N be an LDTSPN. The reachability graph of N is a (labeled probabilistic) transition system
RG(N) = (SN, LN, TN, SN), where
o the set of states is Sy = RS(N);

e the set of labels is Ly = 2T~ x (0;1];

e the set of transitions is Ty = {(M, (U,P), M) | M,M € RS(N), M Lp M};
e the initial state is sy = My.

Definition 4.4 Let N be an LDTSPN. The underlying discrete time Markov chain (DTMC) of N, denoted by
DTMC(N), has the state space RS(N), the initial state My and the transitions M —p M, if M — M, where
P = PM(M, M) is the probability to move from M to M by firing any set of transitions defined as

PM(M,M)= Y PI(UM).

wmMSary

Since PM (M, M ) is the probability for any (including the empty one) transition set to change mark-
ing M to M, we use summation in the definition. Note that VM € RS(N) Z{ﬁ/ﬂM—u\?} PM(M,M) =
vty 2qomsin LU M) = X wcpnauyevemy PTU, M) =1.

Let N be an LDTSPN and M € RS(N). The average sojourn time in the marking M is

1
 1—PM(M,M)

The average sojourn time vector of N, denoted by SJ, has the elements SJ(M), M € RS(N).
The sojourn time variance in the marking M is

SJ(M)

PM(M, M)
(= PM(M, M)
The sojourn time variance vector of N, denoted by VAR, has the elements VAR(M), M € RS(N).

VAR(M) =

Example 4.1 In Figure 3, an LDTSPN N with two wvisible transitions t1 (labeled by {a}), ta2 (labeled by
{b}) and one invisible transition ts (labeled by ) is presented. Transition probabilities of N are denoted by
p = Qn(t1), x = Qn(t2), 6 = Qn(ts). In the figure one can see the reachability graph RG(N) and the
underlying DTMC DTMC(N) as well. RS(N) consists of the markings My = (1,1,0), My = (0,1,1), M3 =
(1,0,1), My = (0,0,2).

The average sojourn time vector of N is

1 111
S‘]: <77_7_7_>'
ptx—px x p 0

The sojourn time variance vector of N is

VAR — (1—p—x+p2x’1—2)(71—2p71—26‘)'
(P+x—px)*" X p 0

The elements P;; (1 < i,5 < 4) of the (one-step) transition probability matriz (TPM) for DTMC(N) are
defined as

Pij = { PM(M;, Mj),  M; = Mj;
ij =

0, otherwise.

Thus, the TPM 1is

1-p1=x) p(1=x) x(I1-p) px

0 1-6



DTMC(N)

(I-p)(1—x)
p(1=x)

Figure 3: LDTSPN, its reachability graph and the underlying DTMC

The steady-state PMF 1 = (1,19, 13,14) for DTMC(N) is a solution of the equation system
H(P-T) =0
1T =1 ’

where 1 is the identity matriz of size four and 0 = (0,0,0,0), 1 =(1,1,1,1).

For the case p = x = 0 we have
b= 1 1—p 1—-p 2-p
S \5-3p"5-3p"5-3p"5-3p) "
The inverse of the steady-state PMF for DTMC(N) is its mean recurrence time vector
5—3p 5—3p 5—3p
1—p’  1—=p  2—p )"
Each element of RC' is the mean number of steps to return to the corresponding marking. For instance, one

can see that the average time to come back to the initial marking My = My in the long-term behaviour belongs
in the interval (2;5), since p € (0;1).

RC = (5—3p,

4.2 Algebra of dts-boxes

We now propose discrete time stochastic Petri boxes and associated algebraic operations to define a net repre-
sentation of dtsPBC' expressions.

Definition 4.5 A discrete time stochastic Petri box (dts-box) is a tuple N = (Py,Tn, Wn, An), where
e Py and T are finite sets of places and transitions, respectively, such that Py UTy # 0 and Py NTy = 0;

e Wy : (Pn xTn)U (Tn x Py) — IN is a function providing the weights of arcs between places and
transitions;

e Ay is the place and transition labeling function such that

— An|py : Pv — {e,i,x} (it specifies entry, internal and exit places, respectively);

—Anlry TN = {o| 0o C ]N;?Zﬁ x SL} (it associates transitions with the relabeling relations on
activities).

Moreover, ¥t € Tn *t # 0 # t*. In addition, for the set of entry places of N defined as °N = {p € Py |
An(p) = e} and the set of exit places of N defined as N° = {p € Py | An(p) = x}, the following condition
holds: °N # ( # N°, *(°N) =0 = (N°)*.

A dts-box is plain if Vt € Tn 3(a,p) € SL An(t) = 0(a,p), Where g ) = {(0,(a,p))} is a constant
relabeling that can be identified with the activity (o, p). A marked plain dts-box is a pair (N, My ), where N

is a plain dts-box and My € IN;ZZ;IL is its marking. We shall use the following notation: N = (N,°N) and
N = (N, N°). Note that a marked plain dts-box (Py,Tw, Wy, Anx, My) could be interpreted as the LDTSPN
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Figure 4: The plain and operator dts-boxes

(PN, TN, Wn,Qn, Ly, My), where functions Qy and Ly are defined as follows: Vt € Ty Qn(t) = p and
Ly (t) = a, where Ay(t) = 0(a,p)- Behaviour of the marked dts-boxes follows from the firing rule of LDTSPNs.
A plain dts-box N is n-bounded (n € IN) if N is so, i.e. VM € RS(N) Vp € Py M(p) < n, and it is safe if it is
1-bounded. A plain dts-box N is clean if VM € RS(N) °PNCM = M=°Nand N°CM = M= N°,i.e.
if there are tokens in all its entry (exit) places then no other places have tokens.

The structure of the plain dts-box corresponding to a static expression is constructed like in PBC' [15,
29,30], i.e. we use a simultaneous refinement and relabeling meta-operator (net refinement) in addition to
the operator dts-bozes corresponding to the algebraic operations of dtsPBC and featuring transformational
transition relabelings. Operator dts-boxes specify n-ary functions from plain dts-boxes to plain dts-boxes (we
have 1 < n < 3 in dtsPBC). Thus, as we shall see in Theorem 4.1, the resulting plain dts-boxes are safe and
clean. In the definition of the denotational semantics, we shall apply standard constructions used for PBC. Let
© denote an operator box and u denote a transition name from the PBC setting.

The relabeling relations o C IV flﬁ x SL are defined as follows:

e 0ia ={{(a,p)}, (o, p)) | (v, p) € SL} is the identity relabeling keeping the interface as it is;

O(ap) = {0, (a, p))} is the constant relabeling that can be identified with (, p) € SL itself;

o151 = {({(a, p)}, (f (@), p)) | (e, p) € SLY;
Ors a = {({(a,p)}, (Oé,p)) | (a,p) €SL, a,a ¢ O‘};

Osy o is the least relabeling relation containing g;q such that if (T', (e, p)), (A, (8, X)) € 0sy o and
a€a, a€p,then (T + A, (a®uB,p X)) € Osya

The plain dts-box N(, ,), and operator dts-boxes are presented in Figure 4. Note that the symbol i is usually
omitted.

In the case of the iteration, a decision that we must take is the selection of the operator box that we shall
use for it, since we have two proposals in plain PBC for that purpose [15]. One of them provides us with a
safe version with six transitions in the operator box, but there is also a simpler version, which has only three
transitions. In general, in PBC, with the latter version we may generate 2-bounded nets, which only occurs
when a parallel behavior appears at the highest level of the body of the iteration. Nevertheless, in our case,
and due to the syntactical restriction introduced for regular terms, this particular situation cannot occur, so
that the net obtained will be always safe.

To construct a semantic function that associates a plain dts-box with every static expression of dtsPBC),
we need to propose the enumeration function Enu : T — Num. It associates numberings with transitions of
the plain dts-box N = (P, T, W, A) according to those of activities. In the case of synchronization, the function
associates concatenation of the parenthesized numberings of the synchronized transitions with a resulting new
transition.
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We now define the enumeration function Enu for every operator of dtsPBC. Let Ng = Boxgs(E) =
(Pg,Tg, Wg, Ag) be the plain dts-box corresponding to a static expression F, and Enug : Ty — Num be the
enumeration function for Ng. We shall use the analogous notation for static expressions F’ and K.

e Bowxais((@,p).) = Nia,p),- Since a single transition ¢, corresponds to the activity (o, p), € SL, their

numberings coincide:

Enu(t,) = .

Bozxgs(EoF) = Oo(Boxais(E), Boxais(F)), o € {;,]], ||} Since we do not introduce any new transitions,
we preserve the initial numbering:

| Enug(t), te€Tg;
Enu(t) o { EnuF(t), teTp.

Boxas(E[f]) = Of)(Boxats(E)). Since we only replace the labels of some multiactions by a bijection, we
preserve the initial numbering;:

Enu(t) = Enug(t), t € Tg.

Boxgis(E rs a) = O o(Boxais(E)). Since we remove all transitions labeled with multiactions containing
a or @, this does not change the numbering of the remaining transitions:

Enu(t) = Enup(t), t € Tg, a,a € o, Ap(t) = 0(a,p)-

Boxas(E sy a) = Oy o(Boxgts(E)). Note that Vv, w € Tx such that Ap(v) = 0(a,p), Ap(w) = 0(3,y) and
a € «, a € B, the new transition ¢ resulting from synchronization of v and w has the label A(t) = 0(aeappx)
and the numbering Enu(t) = (Enug(v))(Enug(w)).

Thus, the enumeration function is defined as

Enu(t) . E?’L’U,E(t), teTg;
| (Enug(v))(Enug(w)), tresults from synchronization of v and w.

When we synchronize the same set of transitions in different orders, we obtain several resulting transitions
with the same label and probability, but with different numberings having the same content. In this
case, we shall consider only a single transition from the resulting ones in the plain dts-box to avoid
introducing redundant transitions. For example, if the transitions ¢ and u are generated by synchronizing
v and w in different orders, we have A(t) = 0(ag,8,pv) = A1), but Enu(t) = (Enugp(v))(Enup(w)) #
(Enug(w))(Enug(v)) = Enu(u), whereas Cont(Enu(t)) = Cont(Enu(v)) U Cont(Enu(w)) =
Cont(Enu(u)). Then only one transition ¢ (or, symmetrically, u) will appear in Boxg:s(E sy a).

Boxas([E * F x K]) = O, (Bozas(E), Boxgs(F'), Boxgs(K)). Since we do not introduce any new
transitions, we preserve the initial numbering:

EnuE(t), telg;
Enu(t) =< Enup(t), teTF;
EnuK(t), teTk.

We now can formally define the denotational semantics as a homomorphism.

Definition 4.6 Let (o, p) € SL, a € Act and E, F, K € RegStatExpr. The denotational semantics of dtsPBC
is a mapping Boxgs from RegStatExpr into the area of plain dts-boxes defined as follows:

1.

AR RS

Bozais((a, p).) = Nia,p). i

Bozais(E o F') = Oo(Bozais(E), Bozas(F)), o € {5, [}, [}
Bowas(E[f]) = Oy (Bozars(E));

Boxgs(E o a) = Qo4 (Bozais(E)), o € {rs,sy};

Boxas([E * F x K]) = O, ) (Boxgis(E), Boxats(F), Boways (K)).
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Figure 5: The marked dts-box N = Boxgs(E) for E = [(({a}, p)1[]({a}, p)2) * ({b}, x) * ({c}, 0)], its reachability
graph and the underlying DTMC

The dts-boxes of dynamic expressions can be defined as well. For E € RegStatExpr, let Boxgs(E) =
Boxgis(F) and Boxgis(E) = Boxgis(E).

Note that this definition is compositional in the sense that, for any arbitrary dynamic expression, we may
decompose it in some inner dynamic and static expressions, for which we may apply the definition, thus obtaining
the corresponding plain dts-boxes, which can be joined according to the term structure (by definition of Box ),
the resulting plain box being marked in the places that were marked in the argument nets.

Theorem 4.1 For any static expression E, Bowxgs(E) is safe and clean.

Proof. The structure of the net is obtained as in PBC [15,29, 30], combining both refinement and relabeling.
Consequently, the dts-boxes thus obtained will be safe and clean. a
Let ~ denote the isomorphism between transition systems and reachability graphs or between DTMCs
that binds their initial states. Due to the space restrictions, we omit the corresponding definitions as they
resemble that of the isomorphism between transition systems. Note that the names of transitions of the dts-box
corresponding to a static expression could be identified with the enumerated activities of the latter.

Theorem 4.2 For any static expression E
TS(E) ~ RG(Boxas(E)).

Proof. See Appendix A.1. O

Proposition 4.1 For any static expression E
DTMC(E) ~ DTMC(Boxgs(E)).

Proof. By Theorem 4.2 and definitions of underlying DTMCs for dynamic expressions and LDTSPNs, since
transition probabilities of the associated DTMCs are the sums of those belonging to transition systems or
reachability graphs. a

Example 4.2 Let E be from Example 3.3. In Figure 5, the marked dts-box N = Boxais(F), its reachability
graph RG(N) and the underlying DTMC DTMC(N) are presented. It is easy to see that TS(E) and RG(N)
are isomorphic, as well as DTMC(E) and DTMC(N).

Consider the next example that demonstrates synchronization.

Example 4.3 Let E1 = ({a},p), E2 = ({a},x) and E = (E1[|E2) sy a = (({a}, p)|({a}, x)) sy a. In Figure
6, the transition system TS(E) and the underlying DTMC DTMC(E) are presented. In Figure 7, the marked
dts-box N = Bowxas(E), its reachability graph RG(N) and the underlying DTMC DTMC(N) are depicted. It
is easy to see that TS(E) and RG(N) are isomorphic, as well as DTMC(E) and DTMC(N).

The probabilities P;; (1 < 1,5 < 4) are calculated as follows. Note that the symbol sy inscribes probability

of the transition generated by synchronization, and the symbol || inscribes that of the transition corresponding
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Figure 7: The marked dts-box N = Bozas(E) for E = (({a}, p)||({a}, x)) sy a, its reachability graph and the
underlying DTMC

to the concurrent execution of two activities. To avoid compler notation, we use the mnormalization factor

N = 1

Puu=N1-p)1-x)1—-px) Pi2=Np(l-x)(1~px) P13 =Nx(1—-p)(1 - px)
Pri = Npx(1—p)(1—x) Pl = Nox(1 - px) Paz=1-x

Pay = x Piz=1-p Pas=p

Pa=1 Pra=Py + Pl =Npx(2—p—x)

Consider the case p=x = % Then the transition probabilities will be the following:

3 1 1 4
P11 = P12 =Pz = 7’{‘4 =3 P = 3 Paz = Pay = P33 = P3g = > Pu=1, Pu= e

The following example demonstrates that, without the syntactic restriction on regularity of expressions, the
corresponding marked dts-boxes may be not safe.

Example 4.4 Let E = [(({a}, 3)=(({0}, 3)[({c}, 3))*x({d}, $)]. In Figure 8, the marked dts-box N = Bowas(E)
and its reachability graph RG(N) are presented. In the marking (0,1,1,2,0,0) there are 2 tokens in the place py.
Symmetrically, in the marking (0,1,1,0,2,0) there are 2 tokens in the place ps. Thus, allowing concurrency in
the second argument of iteration in the expression E can lead to non-safeness of the corresponding marked dts-
box N, though, it is 2-bounded in the worst case [15]. The origin of the problem is that N has as a self-loop with
two subnets which can function independently. Therefore, we have decided to consider reqular expressions only,
since the alternative, which is a safe version of the iteration operator with siz arguments in the corresponding
dts-boz, like that from [15], is rather cumbersome and has too intricate Petri net interpretation. Our motivation
was to keep the algebraic and Petri net specifications as simple as possible.
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Figure 8: The marked dts-box N = Bozas(E) for E = [({a},3) * ({6}, )|({c}. 3)) = ({d},1)] and its
reachability graph

5 Stochastic equivalences

In this section, we propose a number of stochastic equivalences of expressions. The semantic equivalence =
is too discriminating in many cases, i.e. from our viewpoint, it differentiates too many processes with similar
behaviour. Hence, we need weaker equivalence notions to compare behaviour of processes specified by algebraic
formulas.

Consider the expressions E = ({a}, 3) and E' = ({a}, 3)1[]({a}, )2, for which E #, E’, since T'S(E) has
only one transition from the initial to the final state (with probability %) while T'S(E’) has two such ones
(with probabilities i) On the other hand, all the mentioned transitions are labeled by activities with the same
multiaction part {a}. Moreover, the overall probabilities of the mentioned transitions of T'S(E) and T'S(E’)
coincide: 3 = 1+ %. Further, TS(E) (as well as T'S(E’)) has one empty loop transition from the initial state to
itself with probability % and one empty loop transition from the final state to itself with probability 1. The empty
loop transitions are labeled by the empty multiset of activities. For calculating the transition probabilities of
TS(E"), take p = x = % in Example 3.2. Then you will see that the probability parts % and % of the activities
({a}, )1 and ({a},1)2 are “splitted” among probabilities 1 and % of the corresponding transitions and the
probability % of the empty loop transition. Unlike =;¢, most of the probabilistic and stochastic equivalences
proposed in the literature do not differentiate between the processes such as those specified by E and E’.

The equivalences we intend to define should possess the following necessary properties. First, any two
equivalent processes must have the same sequences of multisets of multiactions, which are the multiaction parts
of the activities executed in steps starting from the initial states of the processes. Second, for every such
sequence, its execution probabilities within both processes must coincide.

To identify processes with intuitively similar behavior and to be able to apply standard constructions and
techniques, we should abstract from infinite internal behaviour. Since dtsPBC' is a stochastic extension of a
finite part of PBC with iteration, the only source of infinite silent behaviour are empty loops, i.e. the transitions
which are labeled by the empty multiset of activities and do not change states. During such an abstraction, we
should collect the probabilities of empty loops. Note that the resulting probabilities are those defined for an
infinite number of empty steps. In the following, we explain how to abstract from the empty loops both in the
algebraic setting of dtsPBC and in the net one of LDTSPNs.

The result of abstraction from empty loops is a new semantics with the progress property: at least, one
activity is executed at every discrete time tick. In this semantics, the sojourn time in a state can be greater
than 1 only when the iteration body consisting of a single activity is executed. Notice that we do not consider
as a silent behaviour the execution of an iteration body built only from activities with the empty multiaction
parts, even when the body consists in a single activity ((}, p) whose execution does not change the current state
of the transition system. The reason is that we skip only the empty steps at the considered abstraction level,
but the iteration body consists in at least from one activity in this case.
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5.1 Empty loops in transition systems

Let G be a dynamic expression. A transition system T'S(G) can have loops going from a state to itself which
are labeled by the empty multiset and have non-zero probability. Such empty loops s gp s appear when no
activities occur at a discrete time tick, and this occurs with some positive probability. Obviously, the current
state remains unchanged in this case.

Let G be a dynamic expression and s € DR(G).

The probability to stay in s due to k (k > 1) empty loops is

(PT(D, 5)).

Let I € Ezec(s) \ {0}, i.e. PT(0,s) < 1. The probability to execute the non-empty multiset of activities T
in s after possible empty loops is

* . o _ PT(T,s)
PT*(T',5) = PT(T, ) §<PT<®= N = TP

= EL(s)PT(T,s),

where EL(s) = ﬁ(@s) is the empty loops abstraction factor. The empty loops abstraction vector of G, denoted

by EL, has the elements FL(s), s € DR(G). The value k£ = 0 in the summation above corresponds to the case
when no empty loops occur. PT*(T, s) can be interpreted as a conditional probability, under the condition that
empty loops are left finally.

Notice that after abstraction from transition probabilities with empty multisets of activities, the remaining
transition probabilities are normalized. In order to calculate transition probabilities PT (T, s), we had to nor-
malize PF (T, s). Then, to obtain probabilities of non-empty steps PT™*(T', s), we have to normalize PT(T,s).
Thus, we have a two-stage normalization as a result.

Note that PT*(T', s) defines a probability distribution, i.e. Vs € DR(G) such that PT((), s) < 1, i.e. there are

PT(T,
non-empty steps after possible empty loops from s, we have ZreEwec(s)\{@} PT*(T,s) = FEE’”fi(;j%{(%{S) (o) _

1, Since PT(@, S)+ZF€EIEC(S)\{@} PT(F, S) = ZAGEI&C(S) P)jﬂ’(A7 S) = 1 and, hence, ZFGEzec(s)\{@} PT(F, S) =
1 — PT(0, s).

Definition 5.1 The (labeled probabilistic) transition system without empty loops T'S*(G) has the state space
DR(G) and the transitions s Lop 5 ifs 55 T#£0and P = PT*(T,s).

The definition of T'S*(G) is correct, i.e. for every state s € DR(G) such that PT((},s) < 1, the sum of the
probabilities of all the transitions starting from it is 1. This is guaranteed by the note after the definition of
PT*(T,s). If PT(0,s) =1 then the sum of the exit probabilities for s in T'S*(G) is 0.

Note that T'S*(G) describes the viewpoint of a person who observes steps only if they include non-empty
multisets of activities.

We write s —» § if 3P s —»p § and s —» § if I s —» §. For a one-element multiset of activities T’ = {(a, p)},
we write s (Oig)p S and s (oig) S.

We decided to consider empty loops followed only by a non-empty step just for convenience. Alternatively,
we could take a non-empty step succeeded by empty loops or a non-empty step preceded and succeeded by
empty loops. In all these three cases our sequence begins or/and ends with the loops which do not change
states. At the same time, the overall probabilities of the evolutions can differ, since empty loops have positive
probabilities. To avoid inconsistency of definitions and too complex description, we consider sequences ending
with a non-empty step. It resembles in some sense a construction of branching bisimulation [58].

Transition systems without empty loops of static expressions can be defined as well. For £ € RegStatExpr,
let TS*(E) =TS*(E).

Definition 5.2 Two dynamic expressions G and G’ are equivalent with respect to transition systems without
empty loops, denoted by G =5 G', if TS*(G) ~TS*(G").

Definition 5.3 The underlying DTMC without empty loops DT M C*(G) has the state space DR(G) and the
transitions s —»p 8, if s —» §, where P = PM?*(s,3) is the probability to move from s to § by executing any
non-empty multiset of activities after possible empty loops defined as

e - . EL(s)(PM(s,s) — PT(0,s)), s=35;
PM*(s,5) = Z PT(T, 5) :{ EL(s)PM(s,5), otherwise,

{T|s2»5}
where PM(s,s) — PT(,s) is the probability to stay in s due to any non-empty loop, i.e. by ezxecuting any
non-empty multiset of activities.
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TS*(E) DTMC*(E)

[E1+EgxEg]
1

({b},x), x(1-6)

x(1-6) xX+60—2x6
x+0—2x6 o0(1—
x)
({e}.0), AT
0(1—x)
x+60—2x0

[E1+Eg+E3] [E1+Eg+E3]

Figure 9: The transition system and the underlying DTMC without empty loops of E for E = [(({a}, p)1[]

({a}, p)2) * ({0}, x) * ({¢}, 0)]

Note that Vs € DR(G) such that PT'(D,s) <1, we have > ;. o PM*(s,5) =

2{5\5—»5} Z{F|5—F».§} pT™ (F7 S) = ZFGEIBC(S)\{@} PT™ (F7 S) =1
Underlying DTMCs without empty loops of static expressions can be defined as well. For £ € RegStatExpr,
let DTMC*(E) = DTMC*(E).

Example 5.1 Let E be from Ezample 5.3. In Figure 9, the transition system TS*(E) and the underlying
DTMC without empty loops DTMC*(E) are presented.

Let us demonstrate how the transition probabilities of non-empty steps are calculated. For instance, we have
PT(0,s1) = %ﬁ and m = 12%. Hence, since PT({({a},p)1},51) = ﬁ, we have
PT*({({a},p)1},s1) = %&})’Sl) =15 lzipp = 1. According to the same pattern, we obtain

PT*({({a},p)2},s1) = 3. The other probabilities are calculated in a similar way.

5.2 Empty loops in reachability graphs

Let N be an LDTSPN. Reachability graph RG(NN) can have loops going from a marking to itself which are
labeled by the empty set and have non-zero probability. Such empty loop M 2)7; M appears when no transitions
fire at a discrete time tick, and this occurs with some positive probability. Obviously, in this case the current
marking remains unchanged.

Let N be an LDTSPN and M € RS(N).

The probability to stay in M due to k (k > 1) empty loops is

(PT(0, M))*.

Let U C Ena(M), U # 0 and *U C M, ie. PT(D,s) < 1. The probability that the non-empty set of
transitions U fires in M after possible empty loops is

> PT(U, M)
PT*(U,M)=PT(U,M PTO, M) = ———""—"_ = EL(M)PT(U,M
(V) = PT(,M) S (PTW0. M) = 1Dy iy = ELODPT(E:0),
where EL(M) = —s—=—~ is the empty loops abstraction factor. The empty loops abstraction vector of N,

1-PT(0,M
denoted by EL, has the( eler)nents EL(M), M € RS(N). The value k = 0 in the summation above corresponds
to the case when no empty loops occur. PT*(U, M) can be interpreted as a conditional probability, under the
condition that empty loops are left finally.

Notice that after abstraction from firing probabilities of empty sets of transitions, the remaining firing
probabilities are normalized. In order to calculate firing probabilities PT'(U, M), we had to normalize PF (U, M).
Then, to obtain probabilities of non-empty steps PT*(U, M), we have to normalize PT (U, M). Thus, we have
a two-stage normalization as a result.

Note that PT*(U, M) defines a probability distribution, i.e. VM € RS(N) such that PT'(0,M) < 1,
i.e. there are non-empty steps after possible empty loops from M, we have Z{U#@\'UQM} PT*(U,M) =
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> . PT(U,M) .
S T N (T8 =1, since PT(0, M) + > (y2povcay PTWU, M) = 3 v pnaansvern PT(V,M) =1

and, hence, 3=y pjepcay PT(U, M) =1 - PT(0, M).

Definition 5.4 The reachability graph without empty loops RG*(N) has the set of nodes RS(N) and the arcs
corresponding to the transitions M E»p M, if M A M, U#0 and P = PT*(U,M).

Note that RG*(N) describes the viewpoint of a person who observes steps only if they include non-empty
transition sets.

We write M 2 M if EIP M —»p M and M —» M if 3U M % M. For a one-element set of transitions

= {t}, we write M Lyp M and M = M.

Definition 5.5 The underlying DTMC without empty loops DTMC*(N) has the state space RS(N) and the
transitions M —»p M, if M — M, where P = PM*(M, M) is the probability to move from M to M by firing
any non-empty set of transitions after possible empty loops defined as

EL(M)(PM(M,M) — PT(, M)), M = M;

PM*(M, M) = PT*(U, M) =
( ) Z ( ) { EL(M)PM (M, M), otherwise,

wim5 A}
where PM (M, M) — PT (D, M) is the probability to stay in M due to any non-empty loop, i.e. by firing any

non-empty multiset of transitions.

Note that VM € RS(N) such that PT((]),M) < 1, we have Z{i/ﬂM—»J\T{} PM*(M, M) =

Theorem 5.1 For any static expression E

TS*(E) ~ RG*(Boxags(E)).
Proof. As Theorem 4.2. O

Proposition 5.1 For any static expression E

DTMC*(E) ~ DTMC*(Boxgs(E)).

Proof. As Proposition 4.1. O

Note that Theorem 5.1 guarantees that the net versions of algebraic equivalences could be easily defined.
For every equivalence on the transition system without empty loops of a dynamic expression, a similarly defined
analogue exists on the reachability graph without empty loops of the corresponding dts-box.

Example 5.2 Let E be from Example 8.3 and N be from Example 4.2. In Figure 10, the reachability graph
RG*(N) and the underlying DTMC without empty loops DTMC*(N) are presented. It is easy to see that
TS*(E) and RG*(N) are isomorphic, as well as DTMC*(FE) and DTMC*(N).

Consider the next example that demonstrates synchronization.

Example 5.3 Let E and N be those from Ezample 4.3. In Figure 11, the transition system TS*(E) and the
underlying DTMC without empty loops DT MC*(E) are presented. In Figure 12, the reachability graph RG*(N)
and the underlying DTMC without empty loops DTMC*(N) are depicted. It is easy to see that TS*(E) and
RG*(N) are isomorphic, as well as DTMC*(E) and DTMC*(N).

The probabilities P;; (1 <i,5 <4) are calculated as follows. Note that the symbol sy inscribes probability
of the transition genemted by synchronization, and the symbol || inscribes that of the transition corresponding
to the concurrent execution of two activities. To avoid compler notation, we use the mormalization factor

N* = P+X*2p2X*12PX2+2P2X2' The probabilities P;; (1 <1i,j < 4) are taken from Ezample 4.3.
Pry = 128 = N"p(1 — x)(1 — px) Piy = fﬁ = N*x(1—p)(1 - px)
* P * * P. *
Pri" = pn = Npx(1=p)(1 = x) Pli = 105y = N ox(L = px)
P3y = o5 =1 ‘ Piy = 1o =1
sy * * PYL+P %
Pry =P + Pl = Bl — A px(2 - p - x)
Consider the case p=x = % Then the transition probabilities will be the following:
Py =P 7>”*= Py =L pr =1, Pr =2
12 13 = 100 24 34 o P =g
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DTMC*(N)

100

tq. X(1=6) x(1—-6)
3 x+0—2x0 x+6—2x6
t,. 0= 0(1—x)
4 X F0—2x0 X+0—2x0

001 001

Figure 10: The reachability graph and the underlying DTMC without empty loops of N = Boxg(E) for

E = [(({a}, p) » ({6}, )1 ({¢}, 0)) * ({d}, 9)]

75*(E) DTMC*(E)

(E1llE2)sy a

({a})p))Pf2

({a},p))
{0}, px)p [({a},x
(E11E2)sy a

sy

II
14| |P1a

({a},x), P34 ({a}.p), P34

(E1llE2)sy a

Figure 11: The transition system and the underlying DTMC without empty loops of E for E = (({a}, p)||

({a},x)) sy a

RG*(N) DTMC*(N)

(1100)

tl-,,Pfg

t<1>5<y2*>
7)14

(0011)

Figure 12: The reachability graph and the underlying DTMC without empty loops of N = Boxgs(E) for

E = (({a}, p)({a}, x)) sy a
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5.3 Stochastic trace equivalences

Trace equivalences are the least discriminating ones. In a trace semantics, the behavior of a system is associated
with the set of all possible sequences of activities, i.e. protocols of work or computations. Thus, the points of
choice of an external observer between several extensions of a particular computation are not taken into account.

Formal definitions of stochastic trace relations resemble those of trace equivalences for standard Petri nets
[128] or process algebras, but additionally we have to take into account the probabilities of sequences of (multisets
of) actions like in [43,151]. First, we have to multiply occurrence probabilities for all (multisets of) activities
along every path starting from the initial state of the transition system corresponding to a dynamic expression.
The product is the probability of the sequence of multiaction parts of the (multisets of) activities along the
path. Second, we should calculate a sum of probabilities for all paths corresponding to the same sequence of
multiaction parts.

When concurrency aspects are not relevant, the interleaving behaviour is to be considered. The interleaving
semantics abstracts from steps with more than one element. After such an abstraction, one has to normalize
the probabilities of the remaining one-element steps. We need to do this since the sum of outgoing probabilities

should always be equal to one for each state to form a probability distribution. For this, a special interleaving

transition relation is proposed. Let G be a dynamic expression, s, 5 € DR(G) and s (Oif;) 5. We write s (ﬂ)p 3,

where P = pt*((«a, p), s) is the probability to execute the activity («, p) in s after possible empty loops, when only
one-element steps are allowed, defined as

* « S) = PT*({(a,p)},s)
) = e aeet PT (LB X0T, 31

Note that we have first abstracted from empty loops and then from steps with more than one element. We
could perform the abstractions in the reverse order, the result will be the same. The reason is that, at every
stage, we abstract from some transitions of a given transition system and then normalize the probabilities of
the remaining ones. Hence, the result of each sequence of abstractions and normalizations coincides with that
of the abstraction at once from all the transitions we have abstracted from in this sequence and the subsequent
overall normalization. Let us prove it formally.

Let T' € Ezec(s) and |[I'| < 1. The probability to execute the multiset of activities T in s, when only
zero-element steps (i.e. empty loops) or one-element steps are allowed, is

) PT(T, s)
P09 = prg e+ 2 iporeszects) PTHB )} 8)

When we have first abstracted from empty loops and then from steps with more than one element, we get
* - PT* ({(a,p)},5) _ = PT{(ap)}.s)
pt ((a7p)7s) - Z{(ﬁ,x)}EEa:cc(s) PT*({(ﬂ)X)}nS) - Tl(@,s)z{(ﬁyx)}elﬁtec(s) PT({(ﬁ,X)},S)

PT({(.p)}.5)
(Bt emaees PTHBX)T:5) "

When we have first abstracted from steps with more than one element and then from empty loops, we get
1
pt((a, p), 5) = pt({(a.p)}.s) _ PO .0)) e Bacee) PTG T L T H(@0)}:5) _
T 2 (B0remsecs PHABXLS) ™ pross 5 5 epreas) PTAGOTS 28,0 eBwee(s) PTHBX)}:9)

PT({(e.p)}:5)
2180 eBwecs) PTHB:X)}5)
Note that in the definitions below we shall consider £(I') € IN%,, for T' € lN]‘?Zﬁ, i.e. i.e. (possibly empty)
multisets of multiactions. The multiactions can be empty as well. In this case, £(T') contains the elements 0,

but it is not empty itself.

, i.e. the same expression as in the previous paragraph.

Definition 5.6 An interleaving stochastic trace of a dynamic expression G is a pair (o,pt*(o)), where o =
ay o € L% and

n

P = Z Hpt*((aiapi),siq).
0(awl)sl(awz)...(a7ufn)sn} =1

{(a1,01),--s(n,pn) [[Glx=s

We denote the set of all interleaving stochastic traces of a dynamic expression G by IntStochTraces(G).
Two dynamic expressions G and G’ are interleaving stochastic trace equivalent, denoted by G =;; G', if

IntStochTraces(G) = IntStochTraces(G").

Definition 5.7 A step stochastic trace of a dynamic expression G is a pair (X, PT*(X)), where ¥ = Ay --- A,, €
(INFi \ {0})* and
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PT*(%) = > I[P (i, si-0).
(T1yo T l[Gla=s0 b5, 738 £(I)=A, (1<i<n)} ™!

We denote the set of all step stochastic traces of a dynamic expression G by StepStochTraces(G). Two
dynamic expressions G and G’ are step stochastic trace equivalent, denoted by G =,, G’, if

StepStochTraces(G) = StepStochTraces(G').

Example 5.4 Let E = (({a}, 3)|({a}, 3)) sy a. Then IntStochTraces(E) ={(0,%), ({a},2), ({a},2),

({aH{a}. 3), ({aH{a},3)} and StepStochTraces(E) = {({0}, 15), ({{a}}, 1), ({{a}}, 15). ({H{a}H{a}t} 5),
({{a}H{a}} 1), ({{a}{a}}, 55)}-

5.4 Stochastic bisimulation equivalences

Bisimulation equivalences respect the particular points of choice in the behavior of a modeled system. We intend
to present a definition of stochastic bisimulation equivalences. The definition is parameterized for the cases of
interleaving or step semantics.

To define stochastic bisimulation equivalences, we have to consider a bisimulation as an equivalence relation
that partitions the states of the union of the transition systems T'S*(G) and T'S*(G") of two dynamic expressions
G and G’ to be compared. For G and G’ to be bisimulation equivalent, the initial states of their transition
systems, [G]x~ and [G']~, are to be related by a bisimulation having the following transfer property: two states
are related if in each of them the same (multisets of) multiactions can occur, and the resulting states belong to
the same equivalence class. In addition, the sums of probabilities for all such occurrences should be the same
for both states.

Thus, in our definitions, we follow the approach of [21,23,64,70,71,87,88], but we implement step semantics
instead of interleaving one considered in these papers. Recall also that we use the generative probabilistic
transition systems, like in [71], in contrast to the reactive model, treated in [87,88], and we take transition
probabilities instead of transition rates from [21,23,64, 70]. Thus, stochastic bisimulation equivalences, which
we define further are (in the probabilistic sense) comparable only with interleaving probabilistic bisimulation
equivalence from [71], and our step equivalence is obviously stronger while our interleaving one is similar to the
mentioned relation.

Hence, the difference between bisimulation and trace equivalences is that we do not consider all possible
occurrences of (multisets of) multiactions from the initial states, but only such that lead (stepwise) to the
states belonging to the same equivalence class. Note that our interleaving stochastic bisimulation equivalence
resembles in some sense weak bisimulation one from [24,25], but we abstract from empty loops only instead
of any transitions with the initial and the final states from the same equivalence class (with respect to the
mentioned equivalence).

First, we introduce several helpful notations. Let G be a dynamic expression and H C DR(G). Then, for
any s € DR(G) and A € leﬁm \ {0}, we write s A5 H, where P = PM(s,H) is the overall probability to
move from s into the set of states H via non-empty steps with the multiaction part A after possible empty loops
defined as

PM(s,H) = > PT*(T,s).
{D|35eH s55, £L(D)=A}
The summation in the definition above reflects the probability of the event union.
We write s 2> Hif 3P s 44»73 H.

We write s —»p H if A s 4 H, where P = PM*(s,H) is the overall probability to move from s into the
set of states H via any non-empty steps after possible empty loops defined as

PM*(s,H) = > PTHT,s).
{T|35€H s»5}

We propose the corresponding interleaving transition relation s —~p H, where P = pm (s, H) is the overall
probability to move from s into the set of states H via steps with the multiaction part {a} after possible empty
loops, when only one-element steps are allowed, defined as
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pmy (s, M) = > pt*((a, p), s).
{(a,p)|F5eH 525}

We write s = H if IP s p H.

To introduce a stochastic bisimulation between dynamic expressions G and G’, we should consider the
“composite” set of states DR(G) U DR(G’). The reason is that we have to identify the probabilities to come
from any two equivalent states into the same “composite” equivalence class (with respect to the stochastic
bisimulation) on this set. Note that, for G # G’, transitions starting from the states of DR(G) (or DR(G"))
always lead to those from the same set, since DR(G) N DR(G’) = (), and this allows us to “mix” the sets of
states in the definition of stochastic bisimulation.

Definition 5.8 Let G and G’ be dynamic expressions. An equivalence relation R C (DR(G) U DR(G"))? is a
*-stochastic bisimulation between G and G’, * €{interleaving, step}, denoted by R : G, G, = € {1, s}, if:

1. ([G]x, [G']~) € R.
2. (81, 82) ER = VHE (DR(G) U DR(GI))/R

o Vr € L and —>=—, if x =1;
o Vx Eleﬁ \ {0} and —=—», if x = s;

mn

xT xT
81‘—>73H ~ 82‘—>73H.

Two dynamic expressions G and G’ are x-stochastic bisimulation equivalent, x €{interleaving, step}, denoted
by G, G, if IR : G, G, * € {i, s}.

—%S

Let R.s(G,G') = U{R | R : Ge,,G'}, * € {i, s}, be the union of all x-stochastic bisimulations between G
and G’, x €{interleaving, step}. The following proposition demonstrates that the relation R, (G, G’) is also an
equivalence and R.s(G,G') : G, G, * € {i, s}.

Proposition 5.2 Let G and G’ be dynamic expressions and G, G, * € {i,s}. Then R.s(G,G’) is the largest
*-stochastic bisimulation between G and G, * €{interleaving, step}.

Proof. See Appendix A.2. O

In [5], an algorithm for strong probabilistic bisimulation on labeled probabilistic transition systems (a re-
formulation of probabilistic automata) was proposed with time complexity O(n?m), where n is the number of
states and m is the number of transitions. In [19], a decision algorithm for strong probabilistic bisimulation on
generative labeled probabilistic transition systems was constructed with time complexity O(mlogn) and space
complexity O(m + n). In [44], a polynomial algorithm for strong probabilistic bisimulation on probabilistic
automata was presented. The mentioned algorithms for interleaving probabilistic bisimulation equivalence can
be adapted for <., using the method from [72], applied to get the decidability results for step bisimulation
equivalence. The method takes into account that transition systems in interleaving and step semantics differ
only by availability of the additional transitions corresponding to parallel execution of activities in the latter

(which is our case).

5.5 Stochastic isomorphism

Stochastic isomorphism is weaker than =;s,. The main idea of the following definition is to collect the probabil-
ities of all transitions between the same pair of states such that the transition labels have the same multiaction
parts. We use summation, since it is the probability of the event union.

Let G be a dynamic expression and s,§ € DR(G) such that s Ap {5}. In this case, we write s Ap s
Thus, P is the overall probability to enter into the one-element set of states {5} starting in s via steps with
the multiaction part A. In other words, P is a sum of all the probabilities of steps with the multiaction part A
between the states s and §.

Definition 5.9 Let G, G’ be dynamic expressions. A mapping § : DR(G) — DR(G’) is a stochastic isomor-
phism between G and G', denoted by B : G =g0 G, if

1. B is a bijection such that B([G]x) = [G']~;

2. Vs,5 € DR(G) VA€ INE, \ {0} s Bp 5 & B(s) Dp B(3).
Two dynamic expressions G and G’ are stochastically isomorphic, denoted by G =g G', if A0 : G =450 G'.
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5.6 Interrelations of the stochastic equivalences

Note that all the algebraic equivalences of dynamic expressions we have defined, with the exception of =, can
be transferred to the net level, i.e. to the corresponding marked dts-boxes. It is possible, since, by Theorem
5.1, the transition systems without empty loops of the former and the reachability graphs without empty loops
of the latter are isomorphic. In the figures with examples of dts-boxes corresponding to the expressions related
by the algebraic equivalences, we shall also depict their net analogues (denoted by the same symbols).

We now intend to compare the introduced stochastic equivalences and obtain the lattice of their interrelations.

Proposition 5.3 Let x € {i,s}. For dynamic expressions G and G’ the following holds:

Go, .G = G=,,G.

Proof. See Appendix A.3. O

Proposition 5.4 For dynamic expressions G and G’ the following holds:
G 5% G < G =ts G

Proof. (<) It is enough to note that the abstraction from empty loops is based on transition probabilities which
are the same for isomorphic transition systems.

(=) Note that T'S(G) and T'S*(G) (as well as T'S(G’) and T'S*(G")) differ by presence of empty loops and by
values of transition probabilities only. The sets of states, the labeling area, the non-empty multisets of activities
which label the transitions and the initial states coincide. We have isomorphism of 7'S*(G) and T'S*(G"). For
a state s of T'S*(G), let s’ be the state of T'S*(G’) such that these two states are related by the isomorphism of
TS5*(G) and T'S*(G’). Then Ezec(s) ={I'| 35 s Ly stU{0} ={r|3¢ ¢ Ly §'}U{0} = Exec(s’). Note that
in the previous equality we can always find the pairs of states s and s’ related by the isomorphism of T'S*(G)
and T'S*(G"). Further, the definition of PT(T', s) depends on Exec(s) only rather than on concrete s. Thus, for
each state s of T'S(G) the probabilities of outgoing transitions will be the same as for the corresponding state
s" of TS(G’). Hence, TS(G) and T'S(G') are isomorphic. O

Note that, though isomorphism of transition systems with and without empty loops appears to be the same
relation, the equivalences defined on these two types of transition systems could be different. This is the case
when the relations abstract from concrete activities which can occur (more exactly, from their probability parts)
and take into account the overall probabilities to execute multiactions only. It is clear that the equivalences
defined through transition systems with empty loops imply the relations based on those without empty loops,
but the reverse implication is not valid.

For instance, we have defined stochastic isomorphism with the use of transition systems without empty loops.
We can define the corresponding relation based on transition systems with empty loops as well. Then the latter
equivalence will be strictly stronger than the former. As mentioned above, we have decided to abstract from
empty loops because of the difficulties with infinite internal behavior. We now can give another reason for this
decision: the equivalences based on transition systems with empty loops are somewhat unusual. The following
example explains why.

Example 5.5 Let E = ({a}, 3), E' = ({a},5)1l({a}, 3)2 and E" = ({a}, p)1l({a}, 3)2- B o

It is easy to see that (one-element) multisets of activities which label the transitions of TS*(E), TS*(E'),
TS*(E"), and non-empty transitions (i.e. those which are not empty loops) of TS(E), TS(E'), TS(E"), have
the same multiaction part {{a}}.

Then E =40 B =g40 B, since the probability of the only one non-empty transition in TS*(E) is 1, the
probability of both non-empty transitions in TS*(E") and TS*(E") is 3, and 1 = % + 1.

On the other hand, E is not equivalent to E’ with respect to the stronger version of stochastic isomorphism,
since the probability of the only one non-empty transition in TS(E) is %, whereas the probability of both non-
empty transitions in TS(E') is %, and 3 # 2 =1 4+ 1.

In addition, E’ is not equivalent to E" with respect to the stronger version of stochastic isomorphism,
since the probability of both non-empty transitions in TS(E') is %, whereas the probability of both non-empty
transitions in TS(E") is 1, and 1+ + =2 # L1 =2+ 1.

On the other hand, E is equivalent to E" with respect to the stronger version of stochastic isomorphism,
since the probability of the only one non-empty transition in TS(E) is %, the probability of both non-empty
transitions in TS(E") is -, and + = 1 + 1.

The transition systems with and without empty loops of E, E" and E" are presented in Figure 13.
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Figure 13: Properties of the stochastic isomorphism based on transition systems with empty loops

In the continuous time setting of sPBC' there are no problems with equivalences like in the example above,
but only interleaving relations can be introduced. On the other hand, the concurrency information from expres-
sions has to be preserved in their transition systems to define correctly the congruence relation [103,104,107].

In the following, the symbol ‘_’ will denote “nothing”, and the equivalences subscribed by it are considered

PN

as those without any subscription such as ‘is’, ‘ss’, ‘sto’ or ‘ts’.
Theorem 5.2 Let <3, «»€ {=, &, =,&} and %, %x € {_,is, 83, sto, ts}. For dynamic expressions G and G’
G, @ = G G
iff there exists a directed path from <>, to 4», in the graph in Figure 14.
Proof. (<) Let us check the validity of implications in the graph in Figure 14.
e The implications >5s—4>s, <€ {=, <>} are valid, since single activities are one-element multisets.
e The implications <, —=,s, * € {i, s}, are valid by Proposition 5.3.

e The implication =4,— > is proved as follows. Let 8 : G =4, G'. Then it is easy to see that S : G, G,
where S = {(s,5(s)) | s € DR(G)}.

e The implication =;s—=4, is valid, since stochastic isomorphism is that of transition systems without
empty loops up to merging of transitions with labels having identical multiaction parts.

e The implication ~—=, is valid, since the transition system of a dynamic formula is defined based on its
structural equivalence class.

(=) The absence of additional nontrivial arrows (not resulting from the combination of the existing ones by
transitivity) in the graph in Figure 14 is proved by the following examples.

(a) Let E = ({a},5)lI({0}, 5) and B’ = (({a}, 5); ({0}, 5)[(({0}, 5); ({a}, 3))- Then Ex; E, but E #ys F,
since only in T'S*(E’) multiactions {a} and {b} cannot be executed concurrently.

(b) Let B = ({a}, 5): ({0}, 5)[({c}, 3)) and B = (({a}, 5); ({6}, 5)[(({a}, 3): ({c}, 3))- Then E =, E, but
E< isF’, since only in T'S*(E’) a multiaction {a} can be executed so that no multiaction {b} can occur
afterwards.

(c) Let E = ({a}, 3);({b},5) and E' = ({a}, 5); ({b}, 3)[[({a}, 5): ({0}, 3). Then E FV, but E #y, F,
since T'S*(E’) has more states than T'S*(F).

(d) Let E = ({a}, 3) and E' = ({a}, $)1[]({a},1)2. Then E =g, E’, but E #; E’, since T'S(E) has only one
transition from the initial to the final state while 7'S(E’) has two such ones.
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Figure 14: Interrelations of the stochastic equivalences

e) Let E = ({a},5);({a},5) an =(({a},5);{a},35)) sy a. en E =, E', but E % F’, since E and E’
Let £ % G % dFE ; a % y a. Then FE E' but E % FE' FE and E'
cannot be reached from each other by applying inaction rules. a

Example 5.6 In Figure 15, the marked dis-bozes corresponding to the dynamic expressions from equivalence
examples of Theorem 5.2 are presented, i.e. N = Boxgs(F) and N' = Boxgs(E") for each picture (a)—(e).

6 Reduction modulo equivalences

The equivalences which we proposed can be used to reduce transition systems and DTMCs of expressions
(reachability graphs and DTMCs of dts-boxes), as well as the expressions (the dts-boxes) themselves. Reductions
of graph-based models, like transition systems, reachability graphs and DTMCs, result in those with less states
(the graph nodes). A reduction of expressions should result in the shorter ones with simpler structure, i.e. to
those having less operators and activities. The goal of the reduction is to decrease the number of states in
the semantic representation of the modeled system while preserving its important qualitative and quantitative
properties. Thus, the reduction allows one to simplify the behavioural and performance analysis of systems.

The following example demonstrates how the stochastic equivalences can be used to simplify process expres-
sions. Accordingly, the net analogues of the relations can be used for reduction of dts-boxes.

Example 6.1

Let E = (({a}, 5); ({b}, 5)(({c}, 3); ({d}, 3)) and
E' = ({2}, 5); ({0}, 2140 w2} ) (a2} 5)5 ({6, 82,95} )1 ({ds vi } )
(({e: 2}, 2): (0.} DI o1, vi b 2)Ies 2} 5): ((d v b )0 vab )IED, 51} DI 32}, 1))

SY T SY Y1 SY Yo SY Yh Sy Z Sy U1 Sy U} SY Uz IS T IS Y1 IS Y2 IS Yh IS z2 rs vy IS U] rs va.

Then E< B, but E #4, E’, since TS*(E’) has more states than TS*(E). It is clear that the syntax of E
is much simpler than that of E', but both static expressions have the same semantics induced by +,. Hence,
E is a simplification of E" with respect to <.

In Figure 16, the marked dts-boxes corresponding to the dynamic expressions above are presented, i.e. N =

Boxgis(F) and N' = Boxgs(E"). Thus, N is a reduction of N’ up to the net version of <.

In the general case, the procedure of expressions reduction cannot be transferred smoothly from a transition
systems level. The problem is that the transition system of the reduced expression in some cases can be further
reduced in such a way that it will not correspond to any expression anymore. At the net level, the reduced
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Figure 15: Dts-boxes of the dynamic expressions from equivalence examples of Theorem 5.2
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transition system will be isomorphic to the reachability graph of a non-safe net which naturally cannot be a
dts-box of any expression.

An autobisimulation is a bisimulation between an expression and itself.

For a dynamic expression G and a step stochastic autobisimulation on it R :G+,,G, let K € DR(G)/» and
s1,52 € K. We have VK € DR(G)/r VA € IN jm \ {0} s1 Ap K o sy Bp K. The previous equality is valid
for all s1, s € K, hence, we can rewrite it as K —»p K, where P = PMA(IC,IC) = PMA(sl,IC) = PM} (s2, IC).

We write £ 5 £ it 3P K Bp K and K + K it 34K B K. ~

The similar arguments allow us to use the notation K —»p K, where P = PM*(K,K) = PM*(s1,K) =
PM*(s9,K).

The average sojourn time in the equivalence class (w.r.t. R) of states K is

1
1-PM(K,K)’

The average sojourn time vector for the equivalence classes (w.r.t. R) of states of G, denoted by SJg, has
the elements SJ(K), K € DR(G)/®.

The sojourn time variance in the equivalence class (w.r.t. R) of states KC is

SJIr(K) =

PM(K,K)
1 - PM(K,K)2

The sojourn time variance vector for the equivalence classes (w.r.t. R) of states of G, denoted by VARRg,
has the elements VARz(K), K € DR(G)/x.

Let Rss(G) = U{R | R : G&,,G} be the union of all step stochastic autobisimulations on G. By Proposition
5.2, Rss(G) is the largest step stochastic autobisimulation on G. Based on the equivalence classes with respect
to Rss(G), the quotient (by ) transition systems without empty loops and the quotient (by ) underlying
DTMCs without empty loops of expressions can be defined. The mentioned equivalence classes become the
quotient states. Every quotient transition between two such composite states represents all steps (having the
same multiaction part in case of the transition system quotient) from the first state to the second one.

VARR(K) =

Definition 6.1 Let G be a dynamic expression. The quotient (by < ,,) (labeled probabilistic) transition system
without empty loops of G is a quadruple T'SY, (G)=(Se, Lo T, s 5e, ), where

e Sy =DR(G)/r..c);
o Ly = (N, \ {0}) x (0;1];
o T ={(K,(A, PM}(K,K)),K) | K,K € DR(G)/x..cc, K> K};

* 5o, = [Glr]r..@)
The transition (K, (A, P),K) € Tes,, will be written as K ArK.
The quotient (by ¢»,,) transition systems without empty loops of static expressions can be defined as well.
For E € RegStatExpr, let TSy (E)=TS (E)
The quotient (by <) 50]0um time vector of G is defined as SJe = 8Jr,.(q)
The quotient (by <) sojourn time variance vector of G is defined as VAR,  =VARR, (o)

Definition 6.2 Let G be a dynamic expression. The quotient (by ) underlying DTMC without empty
loops of G, denoted by DTMCY, (G), has the state space DR(G)/r,, (@), the initial state [[G]x]r,, () and the

transitions K —»p E, where P = PM*(K, IE)

The quotient (by +,,) underlying DTMCs without empty loops of static expressions can be defined as well.
For E € RegStatExpr, let DTMcCy, (E)=DITMCY (F)

The quotients of both transition s systems without empty loops and underlying DTMCs without empty loops
are the minimal reductions of the mentioned objects modulo step stochastic bisimulations. The quotients can be
used to simplify analysis of system properties which are preserved by ., since less states should be examined
for it. Such reduction method resembles that from [3] based on place bisimulation equivalence for PNs, excepting
that the former method merges states, while the latter one merges places.

Moreover, the algorithms exist to construct the quotients of transition systems by an equivalence (like
bisimulation one) [125] and those of (discrete or continuous time) Markov chains by ordinary lumping [49]. The

algorithms have time complexity O(mlogn) and space complexity O(m + n), where n is the number of states
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and m is the number of transitions. As mentioned in [152], the algorithm from [49] can be easily adjusted
to produce quotients of labeled probabilistic transition systems by the probabilistic bisimulation equivalence.
In [152], the symbolic partition refinement algorithm on state space of CTMCs was proposed. The algorithm
can be straightforwardly accommodated to DTMCs, interactive MCs, Markov reward models, Markov decision
processes, Kripke structures and labeled probabilistic transition systems. Such a symbolic lumping uses memory
efficiently due to compact representation of the state space partition. The symbolic lumping is time efficient,
since fast algorithm of the partition representation and refinement is applied. In [53], a polynomial-time algo-
rithm for minimizing behaviour of probabilistic automata by probabilistic bisimulation equivalence was outlined
that results in the canonical quotient structures. One could adapt the above algorithms for our framework of
transition systems and DTMCs.
The comprehensive quotient examples will be presented in Section 10.

7 Logical characterization

In this section, a logical characterization of stochastic bisimulation equivalences is accomplished via formulas of
probabilistic modal logics. The results obtained could be interpreted as an operational characterization of the
corresponding logical equivalences. Dynamic expressions are considered as logically equivalent if they satisfy
the same formulas.

7.1 Logic iPML

The probabilistic modal logic PM L has been introduced in [87] on probabilistic transition systems without
invisible actions for logical interpretation of the interleaving probabilistic bisimulation equivalence. On the
basis of PM L, we propose a new interleaving modal logic «PM L used for characterization of the interleaving
stochastic bisimulation equivalence.

Definition 7.1 Let T denote the truth and o € L, P € (0;1]. A formula of iPML is defined as follows:
Q= T|=D|PAD|V, | (a)pD.

We define {(a)® = 3P (a)p .
iPML denotes the set of all formulas of the logic iPM L.

Definition 7.2 Let G be a dynamic expression and s € DR(G). The satisfaction relation =¢C DR(G) xiPML
is defined as follows:

1. skEe T — always;
sFe—®, if s e ©;
sSEcPAY, if sl=q ® and s =¢ U5

4. s Ea Va, if not s % DR(G);
5

o o

. s (a)p®, if IHL C DR(G) s Mg H, Q>P and V5 € H 5 =g .
Note that (a)o® implies (a)p®, if Q > P.

Definition 7.3 We write G =¢ @, if [G]~ Ec ®. Two dynamic expressions G and G’ are logically equivalent
in iPML, denoted by G =;ppr, G, if VO €iPML G ¢ @ & G ¢ .

Let G be a dynamic expression and s € DR(G), a € L. The set of states reached from s by execution

of multiaction «, the image set, is defined as Image(s,a) = {$ | IH{ (o, p)} € Ezec(s) s () §}. A dynamic
expression G is an image-finite one, if Vs € DR(G) Yo € L |Image(s, a)| < oo.

Theorem 7.1 For image-finite dynamic expressions G and G’

GﬁisG/ & G =ipmL G
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Proof. As the subsequent Theorem 7.2, but with state changes due to execution of single multiactions and the

interleaving transition relation. a
Hence, in the interleaving semantics, we obtained a logical characterization of the stochastic bisimulation

relation or, symmetrically, an operational characterization of the probabilistic modal logic equivalence.

Example 7.1 Let E = ({a}, 3); ({6}, 5)({c}, 3)) and E" = (({a}, 3); ({0}, 5)[(({a}, 3): (e}, 3)). Then
E #ipur B, because for @ = ({a})1({b})1 T we have E =5 ©, but £’ |57 @, since in T'S*(E') a multiaction

{a} can be executed so that no multiaction {b} can occur afterwards.

7.2 Logic sPML

On the basis of PM L, we propose a new step modal logic sPM L used for characterization of the step stochastic
bisimulation equivalence.

Definition 7.4 Let T denote the truth and A € ﬂme \ {0}, P € (0;1]. A formula of sSPML is defined as
follows:

D= T|-®|DAD| V4| (A)pd.

We define (A)® = 3P (A)p®.
sPML denotes the set of all formulas of the logic sPM L.

Definition 7.5 Let G be a dynamic expression and s € DR(G). The satisfaction relation =¢C DR(G)xsPML
is defined as follows:

1. skEq T — always;

2. s ':G —“I), ZfS l?éG (I),'

3. sEGPAY, ifsEg ® and s E¢ V;

4. sEg Va, if not s 4 DR(G);

5. s g (A)p®, if I C DR(G) s SoH, Q>P and Vi€ H 5 =g ®.

Note that (A4)o® implies (A)p®, if Q > P.

Definition 7.6 We write G =¢ @, if [G]~ Eq ®. Two dynamic expressions G and G’ are logically equivalent
in sSPML, denoted by G =spypp G, if VO € sSPML G ¢ @ & G =g .

Let G be a dynamic expression and s € DR(G), A € leﬁm\{@} The set of states reached from s by execution
of a multiset of multiactions A, the image set, is defined as Image(s, A) = {§ | A0 € Exec(s) LT') = A, s EN 5}
A dynamic expression G is an image-finite one, if Vs € DR(G) VA € lNﬁf;’f [Image(s, A)| < oo.

Theorem 7.2 For image-finite dynamic expressions G and G’

GﬁSSG/ & G =sppL G

Proof. (<) To simplify the presentation, we propose the indicator function E that recovers a dynamic expression
by a state belonging to its derivation set. For a dynamic expression G and s € DR(G) we define Z(s) = G.

Let us define the equivalence relation R = {(s1,s2) € (DR(G) U DR(G"))? | V® € sPML s, =z(,,) ® ©
52 F2(sy) @} We have ([G]x, [G']x) € R. Let us prove that R is a step stochastic bisimulation.

Assume that [G]~ S H € (DR(G) U DR(G"))/r. Let [G'lx p; 8h,... (G Dpr 81, (G Dpy

i+1

Sip1r--0 |G'x 44»7;;1 sl be the changes of the state [G']~ as a result of executing the multiset of multiactions
A. Since the dynamic expression G’ is image-finite one, the number of such changes is finite. The state changes
are ordered so that s,...,s; € H and s}, ,...,s,, € H.

Then 3®;11,...,®, € sPML such that Vj (i +1 < j <n) Vs € H s Fz(s) Pj, but s} =g ®;. We have

(Gl o (Abp (N1, ®;) and (G bcr (A)pr (AT, @;), where P’ = S0, P/,
Assume that P > P’. Then [G']x g (A)p(AJ_;;1®;), which contradicts to ([G]x,[G']x) € R. Hence,

P < P’. Consequently, [G']~ A H, where P < P’. By symmetry of R, we have P > P’. Thus, P = P’, and
R is a step stochastic bisimulation.
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(=) Let for dynamic expressions G and G’ we have G<»,,G’. Then IR : G, G’ and ([G]x~, [G']x) € R. Tt
is sufficient to consider only the cases V4 and (A)p®, since the remaining cases are trivial.
The case V4.

Assume that [G]~ E¢ Va. Then it does not hold that [G]~ 4 DR(G). Hence, there exist no I and § such

that [G]~ L 5 and L(T) = A. Since summing by the empty index set produces zero, the transitions from each
state always lead to the states of the derivation set to which that state belongs and ([G]x~, [G']x) € R, we get

0=3 asenrie) @b ey PT (T [Gl=) = PMA((Glx, DR(G)) = PM([Gl=, DR(G) U DR(G")) =

Z’HG(DR(G)UDR(G’))/R PM3;([Glx, H) = ZHG(DR(G)UDR(G’))/R PMA([G'~H) =

PM%([G']~, DR(G) U DR(G")) = PM;([G']~,DR(G")) = >_ PT*(I", [(']~)-

{IV|35'€ DR(GY) [G']~S55", L(I7)=A}
Hence, there exist no IV and §’ such that [G']~ Ly & and L(T') = A. Thus, it does not hold that [G']~ 4 DR(G")
and we have [G']~ E¢r Va.
The case (A)p .

Assume that [G]~ =g (A)p®. Then IH C DR(G) such that [Gl~ 3o H, Q > P and Vs € H s |=xz(s) .
Let us define H = J{H € (DR(G) U DR(G"))/r | HNH # 0}. Then V5 € H Is € H (s,5) € R. Since

Vs € H s f=g(s) ®, we have V5 € H 5 |=z(5) ® by the induction hypothesis.
Since H C ﬁ, we get [G]x i‘»é ﬁ, Q > Q. Since H is the union of the equivalence classes with respect to

R, we have ([G]~, [G']~) € R implies [G']~ 44»@ H. Since @ > Q > P, we get [']~ ¢/ (A)p®. Therefore, G’
satisfies all the formulas which G does. By symmetry of R, G satisfies all the formulas which G’ does. Thus,
the sets of satisfiable formulas for G and G’ coincide. O

Hence, in the step semantics, we obtained a logical characterization of the stochastic bisimulation relation
or, symmetrically, an operational characterization of the probabilistic modal logic equivalence.

Example 7.2 Let E = ({a}, DI} 1) end B' = (({abh, 1) (0, )} 1) (0}, 1), Then Fos, B but
E #spymr E', because for ® = ({a, b}>%—|— we have E =7 ®, but E' [~ ®, since only in T'S*(E") multiactions
{a} and {b} cannot be executed concurrently.

8 Stationary behaviour

Let us examine how the proposed equivalences can be used to compare the behaviour of stochastic processes
in their steady states. We shall consider only formulas specifying stochastic processes with infinite behavior,
i.e. expressions with the iteration operator. Note that the iteration operator does not guarantee infiniteness
of behaviour, since there can exist a deadlock (blocking) within the body (the second argument) of iteration
when the corresponding subprocess does not reach its final state by some reasons. Let us define the expression
Stop = ({g}, %) rs g specifying the special process analogous to the one used in the examples of [103,104,107].
The latter is a continuous time stochastic analogue of the stop process proposed in [15]. Stop is a discrete time
stochastic analogue of the stop, it is only able to perform empty loops with probability 1 and never terminates.
Note that in the specification of Stop one could use an arbitrary action from A and any probability belonging
to the interval (0;1). In particular, if the body of iteration contains the Stop expression, then the iteration will
be “broken”. On the other hand, the iteration body can be left after a finite number of its repeated executions
and then the iteration termination is started. To avoid executing any activities after the iteration body, we take
Stop as the termination argument of iteration.

Like in the framework of DTMCs, in DTSPNs the most common systems for performance analysis are
ergodic (irreducible, positive recurrent and aperiodic) ones. For ergodic DTSPNs, the steady-state marking
probabilities exist and can be determined. In [99], the following sufficient (but not necessary) conditions for
ergodicity of DTSPNs are stated: liveness (for each transition and any reachable marking there exists a sequence
of markings from it leading to the marking enabling that transition), boundedness (for any reachable marking
the number of tokens in every place is not greater than some fixed number) and nondeterminism (the transition
probabilities are strictly less than 1).

Consider dts-box of a dynamic expression G = [E * F' x Stop] specifying a process for which we assume that
it has no deadlocks while (repetitive) running the body F of the iteration operator. Then the three ergodicity
conditions are satisfied: the subnet corresponding to the looping of the iteration body F is live, safe (1-bounded)
and nondeterministic (since all markings of the subnet are non-terminal, the probabilities of transitions from
them are strictly less than 1). Hence, according to [97,99], for the dts-box, its underlying DTMC, restricted to
the markings of the mentioned subnet, is ergodic. The isomorphism between DTMCs of expressions and those
of the corresponding dts-boxes, which is stated by Proposition 4.1, guarantees that DT MC(QG) is ergodic, if
restricted to the states between [[E * F * Stop]|~ and [[E * F * Stop]]~.
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However, it has been shown in [31] that even live, safe and nondeterministic DTSPNs (as well as live and
safe CTSPNs and GSPNs) may be non-ergodic.

In this section, we consider only the process expressions such that their underlying DTMCs contain exactly
one closed communication class of states, and this class should also be ergodic to ensure uniqueness of the
stationary distribution, which is also the limiting one. The states not belonging to that class do not disturb
the uniqueness, since the closed communication class is single, hence, they all are transient. Then, for each
transient state, the steady-state probability to be in it is zero while the steady-state probability to enter into
the ergodic class starting from that state is equal to one. Remember that a communication class of states
is their equivalence class w.r.t. communication relation, i.e. a maximal subset of communicating states. A
communication class of states is closed if only the states belonging to it are accessible from every its state.

8.1 Theoretical background

The following methods of transient and stationary analysis are based on those from [61,62].
Let G be a dynamic expression. The elements P;; (1 < 4,j < n = [DR(G)|) of the (one-step) transition
probability matrix (TPM) P* for DT MC*(G) are defined as

Pr — PM*(SZ',SJ‘), Si—»Sj;
g 0, otherwise.

The transient (k-step, k € IN) PMF o*[k] = (Y[k], ..., ¥r[k]) for DTMC*(G) is calculated as

U [k] = ¢ [0)(PF)",
where ¢*[0] = (¢¥51[0],...,%%[0]) is the initial PMF defined as

* . 17 S = [G]%7
i 0] = { 0, otherwise.
Note also that ©*[k + 1] = ¢*[k]P* (k € IN).
The steady-state PMF ¢* = (7, ...,¢%) for DTMC*(G) is a solution of the equation system

V(P —1)=0
w*szl ’

where I is the identity matrix of order n and 0 is a row vector of n values 0, 1 is that of n values 1.

Note that the vector 1* exists and is unique, if DTMC*(G) is ergodic. Then DTMC*(G) has a single
steady state, and we have ©* = limy_,o ¥*[k]. We shall consider only Markov chains with at most one steady
state.

For s € DR(G) with s = s; (1 <14 < n) we define ¥*[k](s) = ¥ [k] (k € IN) and *(s) = ;.

Let G be a dynamic expression and s,5 € DR(G), S,§ C DR(G). The following standard performance
indices (measures) can be calculated based on the steady-state PMF ¢* for DTMC*(G) [97,99].

e The average recurrence (return) time in the state s (i.e. the number of discrete time units or steps required
for this) is w*l(s)'

e The fraction of residence time in the state s is ¥*(s).

e The fraction of residence time in the set of states S or the probability of the event determined by a condition
that is true for all states from Sis ) .o ¥*(s).

e The relative fraction of residence time in the set of states S with respect to that in S is

e The steady-state probability to perform a step with a multiset of activities A is
> sepr(c) V() Xoqriacry PT (T, s).

e The probability of the event determined by a reward function r on the states is ZSQDR(G) P*(s)r(s), where
Vs € DR(G) 0 < r(s) < 1.

We have intentionally decided to evaluate performance of the modeled systems with the use of the underlying
DTMCs without empty loops of the corresponding expressions. This allows us to identify the expressions up to
the equivalences defined on the basis of their transition systems without empty loops. Nevertheless, from the
theoretical viewpoint, it is interesting to determine a relationship between steady-state PMFs for the underlying
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DTMCs with and without empty loops. The following theorem proposes the equation that relates the mentioned
steady-state PMFs.

First, we introduce some helpful notation. For a vector v = (v1,...,v,), let Diag(v) be a diagonal matrix
of order n with the elements Diag;;(v) (1 <, < n) defined as

; .. — Vi, 1= ];
Diagi;(v) { 0, otherwise.

Theorem 8.1 Let G be a dynamic expression and EL be its empty loops abstraction vector. Then the steady-
state PMF's ¢ for DTMC(G) and p* for DTMC*(G) are related as follows: Vs € DR(G)

P*(s)EL(s)

V) = S e B ELG)

Proof. Note that the TPM P and the steady-state PMF 1 for DTMC(G) are defined like the corresponding
notions P* and ¢* for DTMC*(G).
Let PT(@) be a vector with the elements PT'(0,s), s € DR(G). By definition of PM*(s,§), we have
P* = Diag(EL)(P — Diag(PT(0))). Further,
G*(P* —T) = 0 and *P* = ¢*.
After replacement of P* by Diag(EL)(P — Diag(PT(0))) we obtain

Y*Diag(EL)(P — Diag(PT(0))) = ¢* and ¢* Diag(EL)P = *(Diag(EL)Diag(PT(0)) 4+ I).

Note that Vs € DR(G) EL(s)PT(0,5) + 1 = topsis; + 1 = =pagsy = BL(s), hence,

Diag(EL)Diag(PT(?)) + 1 = Diag(EL). Thus,
Y*Diag(EL)P = ¢* Diag(FEL).
Then, for v = ¢*Diag(EL), we have

vP =v and v(P —I)=0.

In order to calculate ¢ on the basis of v, we must normalize it by dividing its elements by their sum, since
we should have 17 =1 as a result:

U N
v1T " 4p*Diag(EL)1T
Thus, the elements of ¢ are calculated as follows: Vs € DR(G)

Y= *Diag(EL).

P*(s)EL(s
ZéeDR(G) P*(S)EL(3)
It is easy to check that 1 is a solution of the equation system
$(P—1) =0
1T =1 ’
hence, it is indeed the steady-state PMF for DT M C(G). O

8.2 Steady state and equivalences

The following proposition demonstrates that, for two dynamic expressions related by <., the steady-state
probabilities to enter into an equivalence class coincide. One can also interpret the result stating that the mean
recurrence time for an equivalence class is the same for both expressions.

Proposition 8.1 Let G,G’ be dynamic expressions with R : G+, .G’ and y* be the steady-state PMF for
DTMC*(G), ¥'" be the steady-state PMF for DTMC*(G'). Then YH € (DR(G) U DR(G"))/r

Z 1/}*(5) — Z 1/1/*(8/).

sEHNDR(G) s'€HNDR(G’)
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Proof. See Appendix A.4. O

Note that in the proof of Proposition 8.1 a limit construction was used to go from transient to stationary
case. Thus, the result of this proposition is valid as well if we replace steady-state probabilities with transient
ones in its statement.

Let G be a dynamic expression. The transient PMF o7, [k] (k € IN) and the steady-state PMF 47, for
DTMCY, (G) are defined like the corresponding notions ¢*[k] and ¢* for DTMC*(G).

By Proposition 8.1, we have VK € DR(G) /. ()

=3 ¢*(s)
seX
Thus, for every equivalence class K € DR(G)/,, (), the value of 9} o, _ corresponding to K is the sum of all
values of ¢* corresponding to the states from K. Hence, using DT M C* _(G) instead of DTMC*(G) simplifies
the analytical solution, since we have less states, but constructing the TPM for DT M C?, (G), denoted by
P7, , also requires some efforts, including determining Rss(G) and calculating the probabﬁiséies to move from
one equlvalence class to other. The behaviour of DTMCY, (G) stabilizes quicker than that of DTMC*(G) (if
each of them has a single steady state), since P¥, o is denser matrix than P* due to the fact that the former
matrix is smaller and the transitions between the equivalence classes “include” all the transitions between the
states belonging to these equivalence classes.
The following example demonstrates that the result of Proposition 8.1 does not hold for ..

Example 8.1 Let E = [({a}, 5) * ({0}, 3); ({c}, 3)ll({d}, 3))) * Stop] and o
= [({a}7 2) (({b}7 2) ((({C}, 2)17 ({d}7 2) )H(({d}v 2)27 ({C}, %)2))) * Stop]. We have EﬁisEl'

DR(E) consists of the equivalence classes

= ([(fa}, 3) * (48}, 3); (({eh, DII({d}, 5))) * Stop])=,
s2 = [[({a}, 3) = (({b}, 3): ({e}, 3)1({d}, 5))) * Stop]]~,
s3 = [[({a}, 3) = ({0}, 3); (({e}, 2)I({d}, 5))) * Stopllx,
sa = [[({a}, 3) = ({0}, 3); (e}, 3)II({d}, 5))) * Stopllx,
ss = [[({a}, 3) = ({0}, 3): (({c}, 2)II({d}, 5))) * Stop] .

DR(E") consists of the equivalence classes

{0}72)17({d}72)1)[ ) (
{CL}, 2 {C}a 2)17 ({d}v 2)1)[ {d}v 2)27 ({C}a 2
{a}, 5 {c}, 5)1: ({d}, 5)00({d}, 5)2: ({e} 5
{a}vz )17({d}72)1)[ {d}72)27({c}72
({a}, 3) )1 ({d}, 5))0(({d}, 3)23 (
The steady-state PMF's 1* for DTMC*(F) and ' for DTMC*

{d}7 523 {C}v 2
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E') are

(
3311 /% 1111
=022 -
v ( 388 8) v (’3’3’6’6)
Consider the equivalence class (with respect to Rss(E, E')) H = {s3,s5}. We have > sennpr®) V7 (s) =
1
3

U (s3) = £, whereas Y cpnpram V() = ¥(sh) =
steady-state probabilities to enter into an equivalence class.

In Figure 17, the marked dts-boxes corresponding to the dynamic expressions above are presented, i.e. N =
Bozgis(E) and N' = Bozgs(E').

Thus, ;, does not guarantee coincidence of

The following example demonstrates that the result of Proposition 8.1 does not even hold for the intersection
of &, and =,.

Example 8.2 Let E = [({a}, ) = (({b},
= [({a}, 2)= ({0}, 3); ((({e} Da e},
E<—> JF and E =4, F'.
DR(E) is given in the Example 8.1.
DR(E') consists of the equivalence classes

(({c}, 21 ({d}, 3))) * Stop] and
1

5 NI(((Hed 3)25 ({d}, 5)2)[(({d} 5)3: ({e} 3)3))))) *Stop]. We have
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Figure 17: &, does not guarantee coincidence of steady-state probabilities to enter into an equivalence class

st = [[({a}, 3) = (b}, 3): (e} onll({d}, 5)))1((({e}, 3)2: ({d}, 3)2)[(({d} 5)s: ({e}, 5)3))))) * Stop]]~,
sh = [[({a}, 3) + ({0}, )5 (Heh Dl {d} DI(e} 5)2: (d} 5)2)0({d}, 3)s: (e}, 3)3))))) * Stopl]~,
sh = [[({a}, 3) = ({0}, 3): (e}, )il {d}, ) D({e}s )2 ({d} 3)2)0(({d}, 5)s: ({e}, 5)3)))) * Stop]]~,
s = [[({a}, 3) = ({0}, 3); (e}, Dall({d}, I} )23 ({d} 3)2)0(({d}, 3)s: ({e}, 5)3)))) * Stopl]~,
s = [[({a}, 3) = ({0}, 3); (e}, Dl ({d}, (e} )23 {d} 3)2)0(({d}, 3)s: ({e}, 5)3)))) * Stopl]~,
so = [[(a}, 3) (1} ) (e $all{dd, HDHed 3o (i} D2)0(({d}, $)as (e} 3)3))))) * Stop]l~,
s7=[[({a}, 3) + ({0}, 3); (e} Dl ({d} 5))I((({e} 32 ({d} 5)2)0(({d}, )33 ({e}, 3)3))))) * Stopl]~.

The steady-state PMFs ¢* for DTMC*(E) and " for DTMC*(E') are

3311 . 1313 3 3 3 3
(0222 2) prefo= 22 2 2 9
v ( ’8’8’8’8)’ v < ’38’38’38’38’38’38>
Consider the equivalence class (with respect to Rss(E, E')) H = {s3,s5}. We have > sennpr(®) ¥ (s) =

V*(s3) = 2, whereas > eHNDR(E) V(s') = ¢ (sh) = 2. Thus, the intersection of <, and =, does not

guarantee coincidence of steady-state probabilities to enter into an equivalence class.
In Figure 18, the marked dts-boxes corresponding to the dynamic expressions above are presented, i.e. N =

Bozgis(E) and N' = Boxgs(E').

By Proposition 8.1, .. preserves the quantitative properties of the stationary behaviour (the level of
DTMCs). We now 1ntend to demonstrate that the qualitative properties of the stationary behaviour based on
the multiaction labels are preserved as well (the level of transition systems).

Definition 8.1 A derived step trace of a dynamic expression G is a chain ¥ = A;--- A, € (INf, \ {0})*,

where 3s € DR(G) s DaB. s, L(T;)=A; (1 <i<n). Then the probability to execute the derived
step trace X in s s

n

PT*(%,s) = > [1PT (@i si-0).

(T1r Tols=so b, 3.5, £(T)=A, (1<i<n)} "
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Figure 18: The intersection of +,, and =, does not guarantee coincidence of steady-state probabilities to enter
into an equivalence class

The following theorem demonstrates that, for two dynamic expressions related by « ..,
probabilities to enter into an equivalence class and start a derived step trace from it coincide.

the steady-state

Theorem 8.2 Let G,G’ be dynamic expressions with R : G, ,G' and ¢* be the steady-state PMF for
DTMC*(G), ¥'* be the steady-state PMF for DTMC*(G') and ¥ be a derived step trace of G and G'. Then
VH € (DR(G) UDR(G"))/®r

Yo WP, s) = Y W(PTHS,).

sEHNDR(G) s’€HNDR(G)

Proof. See Appendix A.5. ad
Note that in the proof of Theorem 8.2 the result of Proposition 8.1 was used that is also valid for the
transient probabilities. Thus, the result of this theorem is valid as well if we replace steady-state probabilities
with transient ones in its statement.
Let G be a dynamic expression, ¢* be the steady-state PMF for DT MC*(G), (pf_)ss* be the steady-state
PMF for DTMCY, (G) and ¥ be a derived step trace of G. By Theorem 8.2, we have VK € DR(G)/r...(c)

0L (K)PT*(3,K) = ¢"(s)PT*(3, 9),
o selkl
where Vs € K PT*(X,K) = PT*(%, s).

We now present a result that does not concern the steady-state probabilities, but it reveals two very important
properties of residence time in the equivalence classes. The following proposition demonstrates that, for two
dynamic expressions related by <., the sojourn time averages in an equivalence class coincide, as well as the
sojourn time variances in it.

—-887?

Proposition 8.2 Let G,G’ be dynamic expressions with R : G&,,G'. Then VH € (DR(G)U DR(G"))/xr

SIrn(pr(c)2(HN DR(G)) = SIrn(pr(c)):(H N DR(G")),
VARRQ(DR(G))z (H n DR(G)) VARRQ DR(G")) (H N DR(G/))

Proof. See Appendix A.6. O
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Figure 19: &, preserves steady-state behaviour and sojourn time properties in the equivalence classes

Example 8.3 Let £ = [({a}, ) * ({0}, 1): ({c}, Di({e}, 1)2)) #Stop] and -
— [(fa}, 3) * (0}, 1)us ({eh, HOD(BY, 1)ai (e}, 1)2)) # Stopl. We have E =i, E, hence, Bz, B

DR(E) consists of the equivalence classes

[({a}, 3) = ({1}, ) (e} 5 l{e}, 3)2)) * Stop]]~,
[[({a}, 5) * ({8}, 3): ({e} 9h[({e}, 5)2)) = Stop]]~,
[({a}, 3) = ({0}, 3): ({e}, 3)10({c}, 5)2)) * Stop]]~.

DR(E") consists of the equivalence classes

st = [[({a}, §) * ({0} )1 (e}, V0B, 3)3 (e}, $)2)) + Stop]J=,
sy = [[({a}, 5) = ({8}, 3)1: (e} 3))1(({B}, 5)23 ({e}, 5)2)) * Stop]
/3 [[({a}7 2) * ((({b}7 2)17 ({C}v 2)1)[](({b}7 2)27 ({C}, 2)2)) * Stop]]%v
si = [[({a}, 3) * ({8}, )1 ({e}, 3)0) ({0}, 5)23 ({e}, 5)2)) * Stop]]~

The steady-state PMFs «* for DTMC*(E) and 4" for DTMC*(E’) are

. 11 - 111
v —(07575)”/’ _(0’5’1’1>'
Consider the equivalence class (with respect to Rys(E,E')) H = {s3, s}, s4}. Observe that the steady-state prob-
abilities for 1 coincide: 3 cqynprim) ¥ (s) =¥ (s3) = T =141 =0 (sh)+ (s = > s eHnDR(F) P (s").
Let ¥ = {{c}}. The steady-state probabilities to enter mt the equivalence class H and start the step trace ¥
from it coincide as well: ¥* (s3)(PT*({({c}, 3)1},s3) + PT*({({c},3)2},83)) =2 (3 +3) =4 =1-1+1-1=
U (s5)PT*({({c} 9} s5) + ¥ (s)PT*({({c}, 5)2}, 54)-
Further, the sojourn time averages in the equivalence class H coincide Sy R (E,E) m(DR(E (HHDR( ) =
1

SJRSS(EF)m(DR(E)P({53}) = 17PM({153},{53}) = 17PMI(53,53) 17% =2= -1 7 1 PM(s EAN

= P1\4l(s4,s4) = T-PM((s} 1511} oo = SR @EnwrE)) {53 51}) = SIR_ @ E)nDR( ﬁ))2(HmDR(G'))~

Nezxt, the sojourn time variances in the equivalence class H coincide: VARR (B, E/)O(DR(E))z (HNDR(@)) =

PM({ss},{s3}) _ PM(s3,s3) 3 o o
VAR ss(E )ﬁ(DR(E))Q({S3}) (1— PM({:;,} {:’3}))2 - (1- PM(zg,:’g)) ( 2%) 2= (1_%)
PM(s} ,s/) PM(s},s}) PM({s5,54},{s5,54}) o
(17PM(2§§,23))2 T (1-PM(s},s)))? (1 PM({;’ ;Z} {2 ;1 DEE VAR ss(E,E")N(DR(E"))2 ({8{37821}) -

VARRSS(E,E’)ﬂ(DR(E,)) (H ﬂ DR(G”))
In Figure 19, the marked dis-boxes corresponding to the dynamic expressions above are presented, i.e. N =
Boxgis(F) and N' = Boxgis(E").
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TS*(E) TS (B) H DTMCY,. (E) H (Chey HPerformance

Figure 20: Equivalence-based simplification of performance evaluation

8.3 Preservation of performance and simplification of its analysis

Many performance indices are based on the steady-state probabilities to enter into a set of similar states or, after
coming in it, to start a step trace from this set. The similarity of states is usually captured by an equivalence
relation, hence, the sets are often the equivalence classes. Proposition 8.1 and Theorem 8.2 guarantee coincidence
of the mentioned indices for the expressions related by < .. Thus, <, preserves performance of stochastic
systems modeled by expressions of dtsPBC'. Moreover, Example 8.1 demonstrates that it is the weakest relation
among the relations we considered that has the performance preservation property.

In addition, obviously, it is easier to evaluate performance with the use of a DTMC with less states, since in
this case the size of the transition probability matrix will be smaller, and we shall solve systems of less equations
to calculate steady-state probabilities. The reasoning above validates the following method of performance
analysis simplification.

1. The system under investigation is specified by a static expression of dtsPBC.
2. The transition system without empty loops of the expression is constructed.

3. After examining this transition system for self-similarity and symmetry, a step stochastic autobisimulation
equivalence for the expression is determined.

4. The quotient underlying DTMC without empty loops of the expression is constructed from the quotient
transition system without empty loops.

5. The steady-state probabilities and performance indices based on this DTMC are calculated.

The limitation of the method above is its applicability only to the expressions such that their underlying
DTMCs contain exactly one closed communication class of states, and this class should also be ergodic to ensure
uniqueness of the stationary distribution. If a DTMC contains several closed communication classes of states
that are all ergodic then several stationary distributions may exist, which depend on the initial PMF. There is
an analytical method to determine stationary probabilities for DTMCs of this kind as well [84]. Note that the
underlying DTMC of every process expression has only one initial PMF (that at the time moment 0), hence, the
stationary distribution will be unique in this case too. The general steady-state probabilities are then calculated
as the sum of the stationary probabilities of all the ergodic classes of states, weighted by the probabilities to
enter into these classes, starting from the initial state and passing through some transient states. In addition,
it is worth applying the method only to the systems with similar subprocesses or symmetry in their behaviour.

For transition systems reduction one can also use an analogue of the approach described in [85]: first perform
the fast symmetry reduction based on the method from [80], then construct a quotient of the resulting transition
system by bisimulation equivalence by applying the time-optimal partition refinement algorithm from [49] to
the state space of this system. As mentioned in [85], for a number of practical case studies, minimization by
bisimulation results in more significant state space reduction than symmetry reduction, but the latter is much
faster that the former, since symmetries are determined on a syntactical level. In [8], the effective analysis
methods were proposed for partially symmetric models as well.

Figure 20 presents the main stages of the equivalence-based simplification of performance evaluation de-
scribed above.

9 Preservation by algebraic operations

An important question concerning equivalence relations is whether two compound expressions always remain
equivalent if they are constructed from pairwise equivalent subexpressions. The equivalence having the men-
tioned property of preservation by algebraic operations is called a congruence. To be a congruence is a desirable
property but not an obligatory one, since many important behavioural equivalences are not congruences. As
a rule, a congruence relation is too discriminate, i.e. it differentiates too many formulas. This is the reason
why a weaker but more interesting equivalence notion that is not a congruence is preferred in many cases when
process behaviour is to be compared.
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Figure 21: The equivalences between =;; and =,;, are not congruences
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Figure 22: The equivalences between =;, and =;4 are not congruences

Definition 9.1 Let <> be an equivalence of dynamic expressions. Two static expressions E and E’ are equiv-
alent with respect to <, denoted by E <+ E', if E <+ E'.

Let us investigate which algebraic equivalences we proposed are congruences on static expressions.
The following example demonstrates that no equivalence between =;, and =, is a congruence.

Example 9.1 Let E = ({a},3), E' = ({a}, %) and F = ({b},3). We have E =4, E', since both TS*(E)
and TS*(E’) have the transitions with the multiaction part {a} of their labels and probability 1. On the other
hand, E[|F #;s E'[|F, since only in TS*(E'[|F) the probabilities of the transitions with the multiaction parts
{a} and {b} of their labels are different (3 and %, respectively). Thus, no equivalence between =5 and =g, is
a congruence.

In Figure 21, the marked dts-bozes corresponding to the dynamic expressions above are presented, i.e. Ny =

Boxgs(E), Ni = Boxgis(E"), No = Boxgs(F) and N = Boxgs(E[|F), N' = Boxgs(E'[|F).

The following proposition demonstrates that all the equivalences between =;; and =;5 are not congruences.

Proposition 9.1 Let x € {is, ss}, %« € {sto,ts}. The equivalences =, <,, =, are not preserved by algebraic
operations.

Proof. Let E = ({a},3), E' = ({a},3);Stop and F = ({b},%). We have E =,; E’, since both T'S(E) and
T'S(E’) have the transitions with the multiaction part {a} of their labels and probability 1. On the other hand,
E;F #,5 E'; F, since only in TS*(E’; F) no other transition can fire after the transition with the multiaction
part {a} of its label. Thus, no equivalence between =;5 and =, is a congruence.

In Figure 22, the marked dts-boxes corresponding to the dynamic expressions above are presented, i.e.

Ny = Bozgis(E), Nj = Boxgs(E'), Na = Boxgs(F) and N = Boxgis(E[|F), N' = Boxa:s(E'[|F). O
The following proposition demonstrates that ~ is a congruence.

Proposition 9.2 The equivalence =~ s preserved by algebraic operations.
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Proof. By definition of ~. a

We suppose that, for an analogue of =, to be a congruence, we have to equip transition systems of expressions
with two extra transitions skip and redo like in [103,107]. This allows one to avoid difficulties demonstrated in
the example from the proof of Proposition 9.1 with unexpected termination due to the Stop process. At the
same time, such an enrichment of transition systems does not overcome the problems explained in Example 9.1
with abstraction from empty loops. Hence, the equivalences between =;; and =4, defined on the basis of the
enriched transition systems will still be non-congruences.

To define the analogue of =;; mentioned above, we shall introduce a notion of sr-transition system. It has
the final state and two extra transitions from the initial state to the final one and back. Note that sr-transition
systems do not have the loop transitions from the final state to itself. First, in Table 7, we propose the rules
for skip and redo. In this table, E € RegStatExpr.

Table 7: Rules for skip and redo

— skip redo +

SkE—-E RAdE - E

We now can define sr-transition systems of dynamic expressions in the form E, where E is a static expression.
This syntactic restriction is necessary to take into account two additional rules above. We assume that skip
has probability 0, hence, it will be never executed. On the other hand, redo has probability 1, hence, it will be
immediately executed at the next time moment if it is enabled.

Definition 9.2 Let E be a static expression and TS(E) = (S,L,T,s). The (labeled probabilistic) sr-transition
system of E is a quadruple TSg.(E) = (Ssr, Lsr, Tor, Ssr), where

L Ssr =SU {[E]z};
o Lo C (NG5 x (0;1]) U {(skip, 0), (redo, 1)} ;

o Tor = T\{([El~, (0,1), [El~)} U{([Elx; (skip,0), [E]~), ([E]x, (redo, 1), [E]~)};

® Sy = S.

We define a new notion of isomorphism for sr-transition systems, since we should take care of their final
states.

Definition 9.3 Let E, E' be static expressions and T'Ss.(E) = (Ssr, Lsr, Tars Ssr),
TSsr (') = (84, Ly, Ty, 85,) be their sr-transition systems. A mapping 8 : Ss» — SY, 4s an isomorphism
between TS (E) and TS (E"), denoted by : T'Ssr(E) ~ TS (E"), if

1. B is a bijection such that 5(ssr) = 5%, and B([Elx) = [E]~;
2. Vs,5€ 8 VI s p 5 & B(s) 5p B(3).

Two sr-transition systems TS (E) and TSs.(E") are isomorphic, denoted by T'Ss.(E) ~ TSs(E'), if 3B :
TSe(E) ~TSs-(E").

sr-transition systems of static expressions can be defined as well. For E € RegStatExpr, let T'S;.(E) =
75,.(F).

Example 9.2 Let E = ({a},3). In Figure 23, the transition systems T'Ss.(E) and T'Ss,(E;Stop) are presented.

In the latter sr-transition system (unlike the former one) the final state can be reached by executing the transition
(skip,0) only from the initial state.

Definition 9.4 Two dynamic expressions . E and E’ are equivalent with respect to sr-transition systems, de-
noted by E =550 E', if TSsr(F) ~ TS (E").

Note that sr-transition systems without empty loops can be defined, as well as the equivalence =g, based
on them. At the same time, the coincidence of =;ss. and =;s4+ can be proved similar to that of =;5 and =s..
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T5,.(E) TS, (E; Stop)

0,3
E;Stop
{a}.%).5 o+ ({a},3):3
redo,1
0,1
redo,1 skip,0
E;Stop

Figure 23: The sr-transition systems of E and E;Stop for E = ({a}, 1)
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Figure 24: Interrelations of the stochastic equivalences and the new congruence
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Theorem 9.1 Let <3, 4»€ {=, <, =,~} and *,xx € {_,is, 58, sto, ts,tssr}. For dynamic expressions G and G’

GG = G G
iff there exists a directed path from <>, to 4», in the graph in Figure 24.

Proof. (<) Let us check the validity of implications in the graph in Figure 24.

e The implication =;ss,—=¢s is valid, since sr-transition systems have more states and transitions than
usual ones.

e The implication ~—=;4, is valid, since the sr-transition system of a dynamic formula is defined based
on its structural equivalence class.

(=) The absence of additional nontrivial arrows (not resulting from the combination of the existing ones by
transitivity) in the graph in Figure 24 is proved by the following examples.

e Let E = ({a},1) and E' = ({a}, 1);Stop. We have E =;; E’ as demonstrated in the example from the
proof of Proposition 9.1. On the other hand, E #s. E’, since only in T'S,,.(E’) after the transition with
multiaction part of label {a} we do not reach the final state (see Example 9.2).

e Let E = ({a},3) and E' = (({a}, 3); ({a},3)) sy a. Then E =, E/, since E =;; E as demonstrated in
the last example from the proof of Theorem 5.2, and the final states of both T'Ss,.(E’) and TS, (E’) are

reachable from the others with “normal” transitions (i.e. not with skip only). On the other hand, E % E'.
O

The following theorem demonstrates that =, is a congruence of static expressions with respect to the
operations of dtsPBC.

Theorem 9.2 Let a € Act and E,E',F, K € RegStatExpr. If E =4 E’ then

1. EoF:tser/on FOE:tserOE/v Oe{;a[]vH};

2. [f] =tssr E/[f];

3. Eoa —tssr E'o a, o€ {FS, 5}'};

4. [ExFx K] =ts5r [E'* Fx K|, [F%x Ex K| =t55r [FxE'« K|, [FxKxE] =455 [F % KxFE'].

Proof. First, we have no problems with termination, hence, the composite sr-transition systems built from
the isomorphic ones can always execute the same multisets of activities. Second, the probabilities of the
corresponding transitions of the composite systems coincide, since the probabilities are calculated from identical
values. a

10 Performance evaluation

The standard analysis technique for DTMCs consists in the investigation of their transient and stationary
behaviour and the subsequent calculation of some performance indices based on the steady-state probabilities.
In this section with a case studies of a number of systems we demonstrate how steady-state distribution can be
used for performance evaluation. The examples also illustrate the method of performance analysis simplification
described above. The behaviour of all the systems which we consider here includes non-empty transitions only.

10.1 Shared memory system
10.1.1 The standard system

Consider a model of two processors accessing a common shared memory described in [6,7,92] in the continuous
time setting on GSPNs. We shall analyze this shared memory system in the discrete time stochastic setting
of dtsPBC, where concurrent execution of activities is possible, while no two transitions of a GSPN may fire
simultaneously (in parallel). The model works as follows. After activation of the system (turning the computer
on), two processors are active, and the common memory is available. Each processor can request an access
to the memory. When a processor starts acquisition of the memory, the other processor should wait until the
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Figure 25: The diagram of the shared memory system

former one ends its memory operations, and the system returns to the state with both active processors and
the available common memory. The diagram of the system is depicted in Figure 25.

Let us explain the meaning of actions from syntax of the dtsPBC' expressions which will specify the system
modules. The action a corresponds to the system activation. The actions r; (1 < ¢ < 2) represent the common
memory request of processor ¢. The actions b; and e; correspond to the beginning and the end, respectively,
of the common memory access of processor ¢. The other actions are used for communication purposes only via
synchronization, and we abstract from them later using restriction.

The static expression of the first processor is By = [({x1}, 2) * ({r1}, 2); ({b1, 11}, 3); ({er, 21}, 1)) * Stop].
The static expression of the second processor is Ey = [({x2}, g) x (({r2}, g) ({bg,yg}, 2) ({e2, 22}, %)) * Stop].
The static expression of the shared memory is E3 = [({a, 71,72}, 3) = ({1}, 3); ({ZA}, 2))[](({3/2} 5)i
({#2}, 3))) = Stop]. The static expression of the shared memory system with two processors is E = (El | E2||E5)
SY T1 SY T2 Sy Y1 SY Y2 SY Z1 SY 22 IS L1 IS T2 IS Y1 IS Y IS 21 IS 2.

Let us illustrate an effect of synchronization. In the result of synchronization of activities ({bl, Yit, 3) and
({#:}, %) we obtain the new activity ({b;},1) (1 <4 < 2). The synchronization of ({ei,zl}, 1) and ({zl} 1)
produces ({e;},1) (1 <4 < 2). The result of synchronization of ({a,z7,72},%) with ({z1}, 3) is ({a, 73}, 4)
and that of synchronization of ({a, 77,72}, 1) with ({z2},3) is ({a,Z1}, 7). After applying synchronization to
({a, 73}, 3) and ({z2}, 3), as well as to ({a, 71}, 1) and ({x1}, 3), we obtain the same activity ({a}, 3).

DR(E) consists of the equivalence classes

[([({xl} %) (({Tl}v 2) ({bluyl}v 2) ({61721}7 2)) *Stop]H
[({IQ}vg)*(({TQ}a 3): ({b2, 92}, 3); ({e2, 22}, 5)) * Stop]|
[({avﬂv @}7 %) * ((({y1}7 2) ({Zl}7 2))[](({3/2}, 2)7 ({22}7 %))) * StOP])

SY L1 SY T2 Sy Y1 SY Y2 Sy 21 SY 22 IS L1 IS To S Y1 IS Yo IS 21 IS 22]x,

[([({xl}v 2) (({Tl}v 2) ({bluyl}v 2) ({61721}7 2)) * StOp]H
[({IQ}v 3)* (({r2}, 3); ({2, y2}, 3); ({ea, 22}, 5)) * Stop]|
[({a, 77,72}, 3) * ({91}, 2)s ({4} 3) ({2}, 3); ({22}, 3))) * Stop])

SY L1 SY T2 Sy Y1 SY Y2 Sy 21 SY 22 IS L1 IS To S Y1 IS Yo IS 21 IS 22]a,

[([({xl}v 2) (({Tl}v 2) ({bluyl}v 2) ({61721}7 2)) * StOp]H
[({IQ}v 3)* ({72}, 3); ({2, 92}, 3); ({ea, 22}, 5)) * Stop]|
[({a, 71,72}, 3) * ({91}, 2);s ({2} ) 0(({#2} 3); ({22}, 3))) * Stop])

SY L1 SY T2 Sy Y1 SY Y2 Sy 21 SY 22 IS L1 IS To S Y1 IS Yo IS 21 IS 22]a,

4 = [([({xl}v 2) (({Tl}v 2) ({bluyl}v 2) ({61721}7 2)) * StOp]H
({2}, 3) * (({r2}, 3);: ({b2, 2}, 5); ({e2, 22}, 3)) * Stop|
[({a, 71,72}, )+ ({7} 3 ({8 D)2}, 3 ({22}, 1)) # Stop))

SY L1 SY T2 Sy Y1 SY Y2 Sy 21 SY 22 IS L1 IS To S Y1 IS Yo IS 21 IS 22]x,

[([({xl}v 2) (({Tl}v 2) ({bluyl}v 2) ({61721}7 2)) * StOp]H
[({IQ}v 3)* ({72}, 3); ({2, y2}, 3); ({ez, 22}, 5)) * Stop]|
[({a, 71,72}, 3) * ({91}, ) ({23 3) ({52} 3); ({22}, 3))) * Stop])

SY L1 SY T2 Sy Y1 SY Y2 Sy 21 SY 22 IS L1 IS To S Y1 IS Yz IS 21 IS 22]a,

)
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Figure 26: The transition system without empty loops of the shared memory system

s6 = [([({z1}, 3) * ({1}, 2)s ({01, 91}, 3): ({er, 21}, 5)) * Stop]|
[({‘TQ}v %) * (({TQ}v 2) ({b27y2}7 2) ({62722}7 2)) * StOP]”
[({a, 71,72}, 3) = ({71}, 3): ({41}, 2) D(({#2} 3);: ({223 3))) * Stop))

SY 1 SY X2 SY Y1 SY Y2 SY Z1 SY 22 ISX1 IS X IS Y1 IS Ya IS Z1 IS 2’2]%,

s7=[([({z1}, 1) * ({m} 3) ({br, 1, )i (e, 21}, 1)) = Stop] |
[({‘TQ}v %) * (({TQ}v 2) ({b27y2}7 2) ({62722}7 2)) * StOP]”
[({a, 71,72}, 3) = ({71}, 3): ({41}, 2) D(({#2} 3);: ({223, 3))) * Stop])

SY 1 Sy X2 SY Y1 SY Y2 SY Z1 SY 22 IS X1 IS X2 IS Y1 IS Ya IS Z1 IS 2’2]%,

ss = [([({z1}, 3) * ({1}, 2)s ({01, 91}, 3): ({er, 21}, 5)) * Stop]|
[({z2},3) % (({r2}, 3): ({2,923, 3); ({e2, 22}, 3)) * Stop] |
[({avﬂv @}7 %) * ((({y1}7 2) ({Zl}7 2))[](({y2}7 2)7 ({22}7 %))) * StOP])

Sy 1 Sy X2 SY Y1 SY Y2 SY Z1 SY 22 IS X1 IS X IS Y1 IS Ya IS Z1 IS 2’2]%,

so = [([({z1}, 3) * ({1}, 3): (b}, 5); ({er, 213, 3)) * Stopl |
[({z2},3) * (({r2}, 3): ({02,923}, 3); ({e2, 22}, 3)) * Stop]|
[({avﬂv @}7 %) ((({y1}7 2) ({Zl}7 2))[](({3/2}, 2)7 ({22}7 %))) * StOP])

SY 1 Sy X2 SY Y1 SY Y2 SY Z1 SY Z2 IS X1 IS X IS Y1 IS Ya IS 21 IS 2’2]%

The states are interpreted as follows: s is the initial state, so: the system is activated and the memory is
not requested, s3: the memory is requested by the first processor, s4: the memory is requested by the second
processor, s5: the memory is allocated to the first processor, sg: the memory is requested by two processors,
s7: the memory is allocated to the second processor, sg: the memory is allocated to the first processor and
the memory is requested by the second processor, sg: the memory is allocated to the second processor and the
memory is requested by the first processor.

In Figure 26, the transition system without empty loops T.S*(E) is presented. In Figure 27, the underlying
DTMC without empty loops DT MC*(E) is depicted.

The TPM for DTMC*(E) is
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Figure 27: The underlying DTMC without empty loops of the shared memory system

Table 8: Transient and steady-state probabilities of the shared memory system

|k Jof1] 2 [ 3 [ 4 | 5 [ 6 [ 7 | 8 [ 9 [ 10 [ oo |
GiKI[L]0] O 0 0 0 0 0 0 0 0 0
RO 0 0 [00267] 0 |0.0197]0.0199 | 0.0047 | 0.0199 | 0.0160 | 0.0144
SR 0 0]03333] 0 |0.2467 | 0.2489 | 0.0592 | 0.2484 | 0.2000 | 0.1071 | 0.2368 | 0.1794
Gk [[0]0] 0 |0.0667| 0 |0.0493]0.0498 | 0.0118 | 0.0497 | 0.0400 | 0.0214 | 0.0359
STE] 0003333704000 0 |0.3049 | 0.2987 | 0.0776 | 0.3047 | 0.2416 | 0.1351 | 0.2201
SEITO[0[ 0 [0.2333]0.2400 | 0.0493 | 0.2318 | 0.1910 | 0.0956 | 0.2221 | 0.1662 | 0.1675

P* =

OO DO OO OO OO
Qumr OoOur O O O
= our O O O oOw=O
= O oOur O oOwr O
OO OO ouRro O
O O O Oujwuuwwl—= O
OO O oOoUuRO OO
O O OvFw Ul O O
O QU= Oulm O O O

e}
s}
s}
s}
e}

In Table 8, the transient and the steady-state probabilities ¥} [k] (i € {1,2,3,5,6,8}) of the shared memory
system at the time moments k (0 < k < 10) and k = oo are presented, and in Figure 28, the alteration diagram
(evolution in time) for the transient probabilities is depicted. It is sufficient to consider the probabilities for
the states s1, s2, s3, S5, Sg, sg only, since the corresponding values coincide for ss, s4, as well as for s5, s7, and for

S8, S9.
The steady-state PMF for DTMC*(E) is

72097 4187 4187209’ 209’ 4187 209’ 209

We can now calculate the main performance indices.

3 75 75 15 46 15 35 35
T (R A LA )

e The average recurrence time in the state so, where no processor requests the memory, called the average

system run-through, is 1/11 = % = 69%.
2
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Figure 28: Transient probabilities alteration diagram of the shared memory system

e The common memory is available only in the states ss, s3, s4, sg. The steady-state probability that the
memory is available is 13 + 13 + ) + 19§ = % + 47T58 + 47—158 + 247% = %. Then the steady-state probability
that the memory is used (i.e. not available), called the shared memory utilization, is 1 — % = %.

e The common memory request of the first processor ({ri}, %) is only possible from the states sa, s4, s7. In
each of the states, the request probability is the sum of the execution probabilities for all multisets of
activities containing ({r1}, %) Thus, the steady-state probability of the shared memory request from the

first processor is 13 3 ir i,y 1yery P17 (0, 52) + 05 3oy, 1)ery P17 84) +
* * _ 3 1 1 75 3 1 15 3 1\ _ 38
U7 iy bery PTH(T,s7) = 505 (5 +3) T as B +35) + a5 B+ 3) = 20

In Figure 29, the marked dts-boxes corresponding to the dynamic expressions of two processors and shared

memory are presented, i.e. N; = Boxgs(F;) (1 <4 < 3). In Figure 30, the marked dts-box corresponding to

the dynamic expression of the shared memory system is depicted, i.e. N = Boxgs(F).

10.1.2 The abstract system and its reduction

Let us consider a modification of the shared memory system with abstraction from identifiers of the processors,
i.e. such that the processors are indistinguishable. For example, we can just see that a processor requires
memory or the memory is allocated to it but cannot observe which processor is it. We call this system the
abstract shared memory one. To implement the abstraction, we replace the actions 7;,b;,¢e; (1 < i < 2) in the
system specification by r, b, e, respectively.

The static expression of the first processor is F1 = [({z1}, ) * ({r}, 3); ({b, 11}, 3); ({e, 21}, 3)) * Stop]. The
static expression of the second processor is F» = [({z2}, 3)* (({r}, 3); ({0, y2}, 3); ({€, 22}, 3)) = Stop]. The static
expression of the shared memory is Fy = [({a, 71,73}, 1) * ({71 12 3): (i}, D)I(({7a} 2); (153}, 1)) * Stop.
The static expression of the abstract shared memory system with two processors is F' = (Fy||F»||F5) sy 1 sy @2
SY Y1 SY Y2 Sy 21 SY 22 IS T1 IS T IS Y1 IS Yo IS 21 IS Zo.

DR(F) resembles DR(E), and T'S*(F) is similar to TS*(E). We have DTMC*(F) ~ DTMC*(E). Thus,
the TPM and the steady-state PMF for DT M C*(F) and DT MC*(E) coincide.

The first and second performance indices are the same for the standard and the abstract systems. Let us
consider the following performance index based on non-identified viewpoint to the processors.

e The common memory request of a processor ({r}, %) is only possible from the states so, s3, 4, 85, $7. In
each of the states, the request probability is the sum of the execution probabilities for all multisets of
activities containing ({r}, %) Thus, the steady-state probability of the shared memory request from a

processoris V3 3 ip ey, 1yery P17 (T 52) 93 3oy, 1)ery P15 83) 95 3 ry(ry,1yery P17 (L, 54) +
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Figure 30: The marked dts-box of the shared memory system
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Figure 31: The quotient transition system without empty loops of the abstract shared memory system

(DI (G, 1yyery PT (0, 85) + 97 3y, l)er}PT (Cys7) =05 (5+5+35) + 45 (3 +3) +
s (E+3)+tasG+3) +am G +35) =

The marked dts-boxes corresponding to the dynamic expressions of the standard and the abstract two
processors and shared memory are similar, as well as the marked dts-boxes corresponding to the dynamic
expression of the standard and the abstract shared memory systems.

Let us consider a reduction of the abstract shared memory system. Note that 7'S*(F) can be reduced
by merging the equivalent states ss, s4, as well as s5, s7, as well as sg, sg, thus, it can be transformed into a
transition system with six states only. But the resulting reduction of the initial transition system T'S*(F) will
not correspond to some dtsPBC expression anymore.

We have DR(F)/R”@) = {K1,K2,Ks5,K4,Ks5,K6}, where K1 = {s1} (the initial state), Ko = {sa} (the
system is activated and the memory is not requested), K3 = {s3, s4} (the memory is requested by one processor),
K4 = {ss5,s7} (the memory is allocated to a processor), K5 = {sg} (the memory is requested by two processors),
Ko = {ss,89} (the memory is allocated to a processor and the memory is requested by another processor).

In Figure 31, the quotient transition system without empty loops T'S7, (F) is presented. In Figure 32, the

quotient underlying DTMC without empty loops DT M C*ﬁg (F) is deplcted
The TPM for DTMC?, (F) is

01 0 0 00
2 1
ool
P* = 55g
0 £ £ 0 0 2
00 0 0 0 1
001 000

In Table 9, the transient and the steady-state probabilities ¢! [k] (1 < i < 6) of the quotient abstract shared
memory system at the time moments k (0 < k < 10) and k = oo are presented, and in Figure 33, the alteration
diagram (evolution in time) for the transient probabilities is depicted.

The steady-state PMF for DTMC’j;w(F) is
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Figure 32: The quotient underlying DTMC without empty loops of the abstract shared memory system

Table 9: Transient and steady-state probabilities of the quotient abstract shared memory system

| & Jof1] 2 [ 3 | 4 [ 5 [ 6 | 7 | 8 [ 9 [ 10 | oo |
TRITLI[0] O 0 0 0 0 0 0 0 0 0
CRITO[I] o 0 |0.0267| 0 [0.0197]0.0199 | 0.0047 | 0.0199 | 0.0160 | 0.0144
Lk [0 ]0[0.6667| 0 |0.4933]0.4978 | 0.1184 | 0.4967 | 0.4001 | 0.2142 | 0.4735 | 0.3589
TR 0T0] 0 01333 0 |0.0987 | 0.0996 | 0.0237 | 0.0993 | 0.0800 | 0.0428 | 0.0718
Tk [0 [0[0.3333]0.4000 | 0 |0.3049 | 0.2987 | 0.0776 | 0.3047 | 0.2416 | 0.1351 | 0.2201
TRIJOTO[ 0 | 0.4667 | 0.4800 | 0.0987 | 0.4636 | 0.3821 | 0.1912 | 0.4443 | 0.3325 | 0.3349
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Figure 33: Transient probabilities alteration diagram of the quotient abstract shared memory system

720972097 2097 209’ 209

We can now calculate the main performance indices.

w,*_( 3 75 15 46 70)

e The average recurrence time in the state Ko, where no processor requests the memory, called the average

system run-through, is ﬁ = 23& = 69%.
2

e The common memory is available only in the states Ko, K3, 5. The steady-state probability that the
memory is available is 14" + 4" + YL = 2% + 27T59 + % = %. Then the steady-state probability that
the memory is used (i.e. not available), called the shared memory utilization, is 1 — % = %.

e The common memory request of a processor {r} is only possible from the states Ko, K3, 4. In each of
the states, the request probability is the sum of the execution probabilities for all multisets of multiac-
tions containing {r}. Thus, the steady-state probability of the shared memory request from a processor is

1 * * 1 * *
2 Lpaximen katiy TMAKZ R H U0 e, 4y PMAKS K) +
_ 3 (2,1 75 (3 1 15 (3, 1) _ 75
PM(Ka,K) = 555 (5+3) + 355 (3 +3) + 205 (5 + 5) = 209

] *

4 E{AJCHT}GA, Kia3K)
One can see that the performance indices are the same for the complete and the quotient abstract shared

memory systems. The coincidence of the first and second performance indices obviously illustrates the result of

Proposition 8.1. The coincidence of the third performance index is due to Theorem 8.2: one should just apply

its result to the step traces {{r}}, {{r},{r}}, {{r},{b}}, {{r},{e}} of the expression F and itself, and then

sum the left and right parts of the three resulting equalities.

10.1.3 The generalized system

Let us determine which is the influence of the multiaction probabilities from specification of the shared memory
system on its performance. Suppose that all the mentioned multiactions have the same generalized probability
p € (0;1). The resulting specification K of the generalized shared memory system is defined as follows.

The static expression of the first processor is K1 = [({x1},p) * ({r1},0); ({b1, 1}, p); ({e1, 21}, p)) * Stop].
The static expression of the second processor is Ko = [({z2}, p)*(({r2}, p); ({b2,y2}, p); ({e2, 22}, p)) *Stop]. The
static expression of the shared memory is K — [({a, 1,3} p) * ({71}, p): (i} D152, 0): ({53}, 9))) *
Stop]. The static expression of the generalized shared memory system with two processors is K = (K || K2| K3)
Sy X1 Sy X2 SY Y1 SY Y2 SY 21 SY 22 IS X1 IS T2 IS Yy IS Yo IS Z1 IS Zo.

DR(K) consists of the 9 states which are interpreted as follows: 3; is the initial state, §: the system is
activated and the memory is not requested, s3: the memory is requested by the first processor, s4: the memory
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is requested by the second processor, s5: the memory is allocated to the first processor, S5: the memory is
requested by two processors, S7: the memory is allocated to the second processor, s5g: the memory is allocated
to the first processor and the memory is requested by the second processor, §9: the memory is allocated to the
second processor and the memory is requested by the first processor.

The TPM for DTMC*(K) is

0 1 0 0 0 0 0 0 0
1=p 1=p L
0 0 = = (10 | b 0 O2 0
p(l=p —p P
0 0 0 0 T+p—p? 1J1FP—§2 (10 | 1+p—p? 02
- p(l—p
5 0 (10 ) 0 02 0 oo Tt . 0 ) o7
= p(l—p _
0 5= 0 1+Z_p2 0 0 0 1+pfp2 0
0 0 0 0 0 0 0 i 3
p(1—p) 2 1-p2
0 1+p—p? 1+Z*p2 0 0 0 0 0 1+pﬁp2
0 0 0 1 0 0 0 0 0
0 0 1 0 0 0 0 0 0

The steady-state PMF for DTMC*(K) is

V" = serormie oy (00207 (2 = p) (1= )%, (2 = p) (L + p = p*)%, (2= p) (1 + p = p*)?,
p(2—p—4p® +4p° = p"), 22+ p = 50> + p* + p*), p(2 — p — 4p* + 4p* — p*),
2+3p—6p + 0%+ p* 2+ 3p—6p% + p° + p?).

We can now calculate the main performance indices.

e The average recurrence time in the state So, where no processor requests the memory, called the average

s 1 _ 649p—14p2—10p°+14p* —3p°
system run-through, is — =
Y 915 7 7 (@=p)(1=p)?

e The common memory is available only in the states Ss, S3, 4, 5. The steady-state probability that the

~ ~ ~ ~ 2 2 212
: . o T * * * P~ (2—p)(1—p) (2—p)(1+p—p~)
memory 18 available is 1/)2 + 1/)3 + ’(Z)4 + wﬁ = B19p—14p2—10p°+14p2—3p° + 2(6+9p—14p>—10p3+14p2—3p7) +
(2—p)(1+p—p*)* 2+p—5p°+p>+p* __A+4p—7p*—7p%+9p* —2p°
36T0p— 1407 —10p°+1497—355) | 69091407 —10,° F14pT—37° — G+0p—Tap"— 10,51 1dp7—37° - Then the steady-state

probability that the memory is used (i.e. not available), called the shared memory utilization, is 1 —

A+4p—Tp2 —7p°+9p*—2p° _ 245p—7p>—3p°+5p*—p°
6+9p—14p2—10p3+14p*—3p5 = 6+9p—14p2—10p3+14p1—3p5 "

e The common memory request of the first processor ({r1}, p) is only possible from the states 32, 54, §7. In
each of the states, the request probability is the sum of the execution probabilities for all multisets of
activities containing ({71}, p). Thus, the steady-state probability of the shared memory request from the
Jfirst processor is

U3 3 r gy mery PT7(T:52) + 05 Xy gy ppery PT7(F558) + 07 Xgry () pyery PT (T 57) =

P2 (2—p)(1—p)® lp »p )4 (2=p)(1+p—p*)* 1-p? 0 +
6+9p—14p2—10p3+14p1—3p5 \ 2—p 2—p 2(6+9p—14p%2—10p3+14p*—3p°®) \ 14+p—p2 1+p—p2

p(2—p—4p>+4p°—p*) 1—p? + 0> _ 243p—4p>—2p° +2p*
2(6+9p—14p%2—10p3+14p*—3p®) \ 1+p—p? 1+p—p2 )] = 2(64+9p—14p>—10p3+14p*—3p%) "

10.1.4 The abstract generalized system and its reduction

Let us consider a modification of the generalized shared memory system with abstraction from identifiers of the
processors. We call this system the abstract generalized shared memory one.

The static expression of the first processor is L1 = [({z1}, p) * ({7}, p); ({b,y1}, p); ({€, 21}, p)) * Stop]. The
static expression of the second processor is Lo = [({z2}, p) * ({r}, p); ({b,y2}, p); ({e, 22}, p)) * Stop]. The static
expression of the shared memory is Ly = [({a, 71,73} p) * ({71}, p); (21} p)(({72}. 0 ({53, 9))) * Stop].
The static expression of the abstract shared memory generalized system with two processors is L = (L1]||La||L3)
Sy X1 Sy X2 SY Y1 SY Y2 SY 21 SY 22 IS X1 IS T2 IS Y1 IS Yo IS Z1 IS Zo.

DR(L) resembles DR(K), and T.S*(L) is similar to T'S*(K). We have DTMC*(L) ~ DTMC*(K). Thus,
the TPM and the steady-state PMF for DTMC*(L) and DTMC*(K) coincide.

The first and second performance indices are the same for the generalized system and its abstract modifica-
tion. Let us consider the following performance index based on non-identified viewpoint to the processors.

e The common memory request of a processor ({r}, p) is only possible from the states 39, §3, §4, §5, §7. In
each of the states, the request probability is the sum of the execution probabilities for all multisets of
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activities containing ({r},p). Thus, the steady-state probability of the shared memory request from a
processor is V5 3 py iy, pery LT (L, 82) + U5 3 r (), pyery LT (T, 83) + 9} S pery PTH(T, 84) +

V3 2rirpery T 55) + 05 ey gy prery P (T, 57) =
?(2—p)(1—p)* 1 1 (2—p)(1+p—p°)* P’
6+9p714p27?0p3+pl4p473p5 (2_p + _p +3 75 ) + 2(6+9p714527102341;14;)473;)5) (1+p p2 + 1+p p ) +
(2=p)(A+p—p*)? ( + )+ p(2—p—4p>+4p>—p*) ( + )+
2(6+9p—14p2—10p3+14p*—3p°) 1+p p2 1+p p? 2(6+9p—14p%2—10p3+14p*—3p5) 1+p p2 1+p p?

p(2—p—4p>+4p>—p*) 1—p® o _ p” (2=p)(A+p—p*)*
2(64+9p—14p2—10p3+14p*—3p°) \ 1+p—p? lerfp2 6+9p 14p2 —10p3+14p*—3p5 *

We have DR(L)/. ) = {K1,Ks,Ks,Ka, K5, Ks}, where Ky = {51} (the initial state), Ky = {32} (the

system is activated and the memory is not requested), IC3 = {83, 54} (the memory is requested by one processor),

IC4 = {55, 57} (the memory is allocated to a processor), K5 = {36} (the memory is requested by two processors),

IC6 = {35,389} (the memory is allocated to a processor and the memory is requested by another Processor).
The TPM for DTMCY, (L) is

0 1 0 0 0 0
2(1-p)
’ = ’ 7 02
. 0 0 p(1—p) 1—p
P* = G . I4p=p?  T+p—p? 14{9752
p(l—p —
0 5 T O 0 1wz
0 0 0 0 0 1
0 0 1 0 0 0

The steady-state PMF for DTMC’*ﬁH(f) is

z/;l* = 6+9p714p271%)p3+14p473p5 (O7p2(2 - p)(l - p)27 (2 - p)(l + pP— p2)27
p(2—p—4p® +4p> — p*), 24 p—5p* + p* + p*, 24+ 3p — 6p> + p> + p*).

We can now calculate the main performance indices.

The average recurrence time in the state Ko, where no processor requests the memory, called the average
s 1 649p—14p%—10p°4+14p* —3p°
system run-through, is =z = .
Y g, P p*(2—p)(1—p)?

The common memory is available only in the states 162, 163,165. The steady-state probability that the

~ ~ ~ 2 2
: : : % /% 1% __ p*(2=p)(1=p) (2=p)(A+p—p )
memory is available is ¥5* + 95" + ¢ = 6T =142 —10,°F14,7=35° T 6570p—125? — 10,5+ T4p7=3° T

2+4p—5p°+p°+p* _ _A+4p-Tp*—7p3+9p* —2/° ~ B
6-+9p—14p2—10p3+14pT—3p5 — 6+9p—14p2—10p3+14p1—3p5 * Then the steady-state probability that the mem
4+4p—T7p> —7p°+9p* —2p°

ory is used (i.e. not available), called the shared memory utilization, is 1 — ST, Ta T IO T T35 =

2+5p—7p° —3p°+5p*—p°
6+9p—14p2—10p3+14p%1—3p5 *

The common memory request of a processor {r} is only possible from the states EQ,IEg, 164. In each of
the states, the request probability is the sum of the execution probabilities for all multisets of multiac-
tions containing {r}. Thus, the steady-state probability of the shared memory request from a processor is

PMG(E, K) + 05 4 eronyen. o agy PMA(KS K) +

(Y > (2—p)(1=p)® 2(1—p)
PMA(’C4”C) - 6+9pff4p2711)0p3+p14p473p5 ( 27pp + L) +

Ix Z _ _ _
2 ZurA R|{r}eA, RaBK)

DI o
4 ZirAK|{rreA, KiSKY
(2=p)(A+p—p®)? 1-p? |
6+9p—14p2—10p3+14p*—3p5> \ 14+p— p2
(2=p)(A+p—p*)?
6+9p—14p2—10p3+14p*—3p5 *

9 A p? 4B 1—p 02
1 p2=p—4p’+40°—p") ( 2+ _

02
1+p p? ) 6+9p—14p2 —10p3+14p1—3p5 \ 14+p—p 1+p P2

One can see that the performance indices are the same for the complete and the quotient abstract generalized
shared memory systems. The coincidence of the first and second performance indices obviously illustrates the
result of Proposition 8.1. The coincidence of the third performance index is due to Theorem 8.2: one should
just apply its result to the step traces {{r}}, {{r},{r}}, {{r},{b}}, {{r},{e}} of the expression L and itself,
and then sum the left and right parts of the three resulting equalities.

10.2 Dining philosophers system
10.2.1 The standard system

Consider a model of five dining philosophers, for which the Petri net interpretation was proposed in [121].
We shall investigate this dining philosophers system in the discrete time stochastic setting of dtsPBC, where
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Figure 34: The diagram of the dining philosophers system

concurrent execution of activities is possible, while in the previous models of the system, based on PNs, no
parallel transition firings were considered. The philosophers occupy a round table, and there is one fork between
every neighboring persons, hence, there are five forks on the table. A philosopher needs two forks to eat, namely,
his left and right ones. Hence, all five philosophers cannot eat together, since otherwise there will not be enough
forks available, but only one of two of them who are not neighbors. The model works as follows. After the
activation of the system (the philosophers come in the dining room), five forks are placed on the table. If the
left and right forks are available for a philosopher, he takes them simultaneously and begins eating. At the end
of eating, the philosopher places both his forks simultaneously back on the table. The strategy to pick up and
release two forks simultaneously prevents the situation when a philosopher takes one fork but is not able to pick
up the second one since their neighbor has already done so. In particular, we avoid a deadlock when all the
philosophers take their left (right) forks and wait until their right (left) forks will be available. The diagram of
the system is depicted in Figure 34.

One can explore what happens if there will be another number of philosophers at the table. The most
interesting is to find the maximal sets of philosophers which can dine together, since all other combinations
of the dining persons will be the subsets of these maximal sets. For the system with 1 philosopher the only
maximal set is (). For the system with 2 philosophers the maximal sets are {1}, {2}. For the system with 3
philosophers the maximal sets are {1}, {2}, {3}. For the system with 4 philosophers the maximal sets are
{1,3}, {2,4}. For the system with 5 philosophers the maximal sets are {1, 3}, {1,4}, {2,4}, {2,5}, {3,5}. For
the system with 6 philosophers the maximal sets are {1,4}, {2,5}, {3,6}, {1,3,5}, {2,4,6}. For the system
with 7 philosophers the maximal sets are {1,3,5}, {1,3,6}, {1,4,6}, {2,4,6}, {2,4,7}, {2,5,7}, {3,5,7}.
Thus, the system demonstrates a nontrivial behaviour when at least 5 philosophers occupy the table.

Since the neighbors cannot dine together, the maximal number of the dining persons for the system with
n philosophers will be |5 ], i.e. the maximal natural number that is not greater than 7. Note that if the
philosopher i belongs to some maximal set then the philosopher i(mod n) + 1 will belong to the next one. Let
us calculate how many such different maximal sets consisting of the maximal number of the philosophers (| %])
are there. If n is an even number then there will be only 2 such maximal sets of 5 dining persons, namely, the
philosophers numbered with all odd natural numbers which are not greater than n and those numbered with all
even natural numbers which are not greater than n. If n is an odd number then there will be n such maximal
sets of ”Tfl dining persons, since, starting from some maximal set one can “shift” clockwise n — 1 times by one
element modulo n until the next maximal set will coincide with the initial one.

We now proceed with the 5 dining philosophers system. Let us explain the meaning of actions from the
syntax of the dtsPBC expressions which will specify the system modules. The action a corresponds to the
system activation. The actions b; and e; correspond to the beginning and the end, respectively, of eating of
philosopher ¢ (1 < ¢ < 5). The other actions are used for communication purposes only via synchronization,
and we abstract from them later using restriction. Note that the expression of each philosopher includes two
alternative subexpressions such that the second one specifies a resource (fork) sharing with the right neighbor.

The static expression of the philosopher i (1 <i < 4) is E; = [({;}, ) * ({0, i}, 3); ({eis 22}, 2)]]
(({yi+1}:3); ({zi41}, 3))) = Stop]. The static expression of the philosopher 5 is E5 = [({a, 71, 72,73, 71}, 3) *
((({bs, 75}, 3); ({es, 25}, 3))0(({wa}s 3); ({21}, 3))) * Stop]. The static expression of the dining philosophers sys-
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tem is E = (B4 || Ez||Es||E4||E5) sy @1 Sy T2 Sy T3 Sy 4 Sy Y1 SY Y2 SY Y3 SY Ya SY Y5 SY 21 SY 22 SY 23 SY 24 SY 25 IS T1
IS Lo S XT3 IS X4 IS YL ISY2IrSY3ISYsrSYs IS 2y IS 2ZolS2Z3IS2ZyIlS Zs.

Let us illustrate an effect of synchronization. In the result of synchronization of the activities ({b;, yl}, l)
and ({yz},§) we obtain the new activity ({b;},3) (1 < i < 5). The synchromzatmn of ({el zi},3) and
({z1, ) produces ({ei}, ) (1 <i<5). The result of synchromzatlon of ({a, 77, J:Q T3,T4}, ) and ({331} 1)
is ({a,73,73,74}, 1) The result of synchromzatmn of ({a T2, T3,T4}, ) and ({z2},1) is ({a, 73,71}, 3). The
result of synchronlzatlon of ({a,73,71},%) and ({as}, 3) is ({a, 73}, 16) The result of synchronlzatlon of
({a ‘T4} 16) and ({‘T4} ) is ({a} 32)

DR(E) consists of the equivalence classes

= [([({z1} [({Il} {od, 3) = ({1 b 3) (fer, A1), %))[](({yz} 3); ({Zz} 3))) * Stop]|
[({:v} 3) * ({02, 32}, 5); ({e2, 22}, ) (({ws}, 3): ({23}, 3))) * Stop]|
({23}, 5) * ({63, 43}, 3); ({es, 3}, 5))0(({ya}, 5); ({24}, 5))) * Stopl|
[({wa}, 3) * (({bs, 2}, 5); ({ea, Za}, 5 ))[](({

vs} 3); ({25} 3))) * Stop]ll
[({a,xl,xz,xz,m}é) * ({65, 35}, 3)s ({es, B}, 3))0(({mn} 3); ({21}, 3))) * Stop])
Sy 1 Sy X2 Sy X3 SY T4 SY Y1 SY Y2 SY Y3 SY Y4 SY Y5 Sy Z1 Sy 22 SY 23 SY Z4 SY Z5
IS L1 ISToISXT3ISTyISYLISYISY3ISYyIrSYs IS 21 IS 2ZoIS231IS241IS Z5]z,

s2 = [([({z1}, 5) * (({ba, yl} 3)i (fer, 21} ))[](({yz} 3); ({22} 3))) * Stop]|
[({IQ}vé)*((({bQ 2}, 3): ({e2, %2} 5) I(({ys} 5); ({28} 5))) * Stop] |
({23}, 5) = ((({bs, 43}, 5): ({es, 3}, 5))0(({ya}, 5); ({24}, 5))) * Stopl|
[({wa}, 5) * ((({b4=y2}7%) ({ea, 24}, ))[](({y5} )({Zs} )))*Stop]II
[({a, 71, 72,72, 73}, 5) * ((({b5ay/\5}7%);({65 %1 a)(({w}s 3); ({21}, 3))) * Stop])

Sy Z1 Sy X2 Sy T3 SY T4 SY Y1 SY Y2 SY Y3 SY Y4 SY Y5 Sy 21 Sy 22 SY 23 SY 24 SY 25
IS X1 rSXTo ISX3 STy rSYLISY2ISY3ISYyrSYs ISz IS Zo2IlS2Z3IS24TIS Z5]z,

53 = [([({xl},%)*((({bl,yl} 3);i ({ex, 21} %))[](({yz} 3); ({22} 3))) * Stop]]|
({22}, 5) * (({b2, 2}, 5); ({62 2} 5)I{ys} 5); ({Zs} )))*Stop]ll
[({ws}, 5) = (({bs, B3}, 5); ({es, 3}, ) [(({wa}, 3): ({24}, 3))) * Stop]|
[({wa}, 5) * (({ba, 3}, 5); ({64 Za}, ))[](({ys} 3); ({Zs} )))*Stop]ll

[({a, 71,72, 72, 71}, 3) * (({bs, §5}, ) ({65 %}, ))[](({yl} 3); ({21} 3))) * Stop])

Sy X1 Sy X2 Sy X3 SY T4 SY Y1 SY Y2 SY Y3 SY Y4 SY Y5 SY 21 SY 22 SY 23 SY Z4 Sy Z5
IS L1 ST ISXT3ISTyISYLISY2ISY3ISYyIrSYs IS 21 IS 2ZoIS231IS241S Z5]z,

sa = [([({z1}, 5) (b1, yl} Difen sk 3) 21} ))[](({yz} 3); ({22} 3))) * Stop]|

[({w2}, 5) * ({02, 32}, 5); ({ea, 223, 5)) ({3}, 3): ({23}, 5))) * Stop]|
[({ws}é)*((({bsayﬁ}, ); (es, 23} 5))1(({wa} 5)i ({24}, 5))) * Stop|
[({wa}, 5) * ((({b4=yA4}7 ); ({ea, 24}, ))[](({y5} )({Zs} )))*Stop]ll
[({a, 71, 73, 335 Ta},3) * ((({b5,lﬁs}7%);({65 %1 a)(({w}s 5); ({21}, 3))) = Stop))

Sy 1 Sy X2 Sy X3 SY T4 SY Y1 SY Y2 SY Y3 SY Y4 SY Y5 SY 21 SY 22 SY 23 SY Z4 SY Z5
IS X1 rSXTo ISX3 STy lrSYLISY2ISY3ISYyIlrSYs IS 21 IS Zo2IlS2Z3IS24TIS Z5]z,

ss = [([({z1}, 5) = (({b1, yl} 3)i({er, 2k 3) 21} ))[](({yz} 3); ({22} 3))) * Stop]|
({22}, 5) * ({02, 2}, 5); ({62 Za}, ))[](({y3}7 3); ({Zs} )))*Stop]II
[({ws}, 5) = (({bs, B3}, 5); ({es, 3}, ) [(({ya}, 5): ({24}, 5))) * Stop]|
[({wa}, 5) = (({ba, 7}, 5); ({ea, 2}, ))[](({y5} 3); ({Zs} )))*Stoplll

[({a, 71,72, 75,71}, 5) * (({bs, T5}, 5); ({e5725} ))[](({yl} 3); ({zl} 3))) * Stop])
SYy Ty SY X2 SY X3 SY T4 SY Y1 SY Y2 SY Y3 SY Y4 Sy Y5 Sy Z1 SY Z2 SY 23 Sy 24 SY Z5
IS L1 IS T2 ISXT3ISTyISYLISYISY3ISYyISYs IS 21 IS 2ZoIS231IS241S Z5]z,

= [([({Il},%)*((({bl,yl} 3); ({er, 21} ({2}, 3): ({22} 3))) * Stop]|
({22}, 5) * ({02, 2}, 5); ({62 2}, ))[](({y3}7 ); ({Zs} )))*Stop]II
[({ws}, 5) = (({bs, 43}, 5); ({es, 3} ) [1(({wa}, 3): ({24}, 3))) = Stop]|
[({wa}, 5) * (({ba, 3}, 5); ({ea, 2}, ))H(({y5} 3); ({25} )))*Stoplll
[({a,ﬁ,@,@,ﬁ},%)*((({bss,zfs},%);({es %} 3)(({n} 3): ({21} 5))) * Stop))

Sy 1 Sy X2 Sy X3 SY T4 SY Y1 SY Y2 SY Y3 SY Y4 SY Y5 SY 21 SY 22 SY 23 SY Z4 SY Z5
IS L1 ISToISXT3ISTyISYLISYaISY3ISYyIrSYs IS 21 IS 2ZoIS231IS24TIS Z5]z,
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s7 = [([({wl} 3) * (({b1, yl} 3); ({er, 21} %))](({yz} 3); ({22} 3))) * Stop]|
[({w2}, 5) = (({b2, 22}, )({62 2} ) I({ysh 3); ({23}, 3))) = Stop]|
[({ws}, 5) = ({3, 53}, 5); ({es, 33, 9)) [ (({a}, %) ({z2},3))) * Stop]|
({24}, 5) * ((({b4,y1}7%);({e4,@} )

)[(({y5} )({25} )))*Stop]ll
[({a,ﬁ,@,@,ﬁ},%)*((({65,%}7%);({65 s} ))[](({yl} )({21} 3))) * Stop])

SYy Ty SY X2 SY X3 SY T4 SY Y1 SY Y2 SY Y3 Sy Y4 Sy Y5 Sy Z1 SY Z2 SY 23 Sy 24 SY Z5
IS T ISToISXT3ISTyISYLISYISY3 IS Yy ISYs IS 21 IS 2ZoIS231IS241S Z5]z,

= [([({z1}, 3) = (({bn, yl} z)i({er A} 21} %))[](({yz} 3)i ({22} 3))) * Stop]|
[({w2}, 5) * ({02, 32}, 5); ({e2, 223, 5)) ({3}, 3): ({23}, 5))) * Stop]|
[({ws}, 5) = ((({bs, 43}, 5); ({es 3} 5))[1(({wa}, 3): ({24}, 3))) = Stop]|
[({wa}, 5) * (({ba, g}, 5): ({ea, 2}, ))[](({y5} 3); ({Zs} )))*Stop]II
[({a,ﬁ,@,@,ﬁ},%)*((({b5,275}7%);({65 %1 a)(({w}s 5); ({21}, 3))) = Stop])

Sy X1 Sy X2 Sy X3 SY T4 SY Y1 SY Y2 SY Y3 SY Y4 SY Y5 SY Z1 SY 22 SY 23 SY Z4 SY Z5
IS X1 IS X2 ISX3 STy rSYLISY2ISY3ISYyIrSYs ISz IS Zo2IlS2Z3IS241S Z5]z,

s9 = [([({Il},%)*((({bl,yl} 3)i ({ex, 21} ({y2} 3): {22}, 3))) = Stop]|
({22}, 5) * ({02, 2}, 5); ({62 2} 3)] ({y3}7%);({23}7%)))*Stop]ll
[({ws}, 5) = (({bs, 53}, 5); ({es, 3}, ) (({wa}, 3): ({24}, 3))) * Stop]|
[({wa}, 5) * (({ba, 7}, 5); ({64 2} 5)0({ys} 3)s ({25}, 3))) = Stop]|
[({a, 71,72, 72, 71}, 3) * (({bs, G5}, ) ({65 %}, ))[](({yl}aé);({m},%)))*Stop])

Sy X1 Sy X2 Sy X3 SY T4 SY Y1 SY Y2 SY Y3 SY Y4 SY Y5 SY Z1 Sy 22 SY 23 SY Z4 SY Z5
IS L1 ST ISXT3ISTyISYLISYISY3ISYyIrSYs IS 21 IS 2ZoIS231IS241S Z5]z,

510 = [([({wl} 3) = ({1, yl} 3)i({er, 21} 21} ))[](({yz} 3); ({Zz} 3))) * Stop]|
[({w2}, 5) * ({02, 32}, 5); ({e2, 22}, 5)) ({3} 3): ({23}, 3))) * Stop]|
[({ws}, ) * ((({bs, G}, 5): ({es, Z3}, 5))1(({ya}, 5); ({24}, 5))) * Stop]|
[({wa}, 5) * ((({b4 v} 3)i ({ea, ({64 ah s ({ys} 5); ({Zs} )))*Stop]ll

[({a, 71,72, 72, 74}, 3) * (({bs, 55} 3); ({es, 25},%))[](({111} 3); ({21}, 3))) * Stop])

Sy T1 Sy X2 Sy T3 SY T4 SY Y1 SY Y2 SY Y3 SY Y4 SY Y5 Sy 21 Sy 22 SY 23 SY 24 SY 25
IS X1 rSXTo ISX3 STy rSYLISY2ISY3ISYyIrSYs IS 21 IS Zo2IlS2Z3IS24TIS Z5]z,

Su:[([({xl} 3)* ({1, yl} 2)i (fe1, 21} DI({y2}, 3); ({22}, 3))) * Stop]|
[({w2}, 5) * ((({b2 2} 3); ({62 24|y 3}7%);({23}7%)))*5t0p]||
[({ws}, 5) = ((({bs, 53}, 5); ({es, B} 9))(({ya}, 3): ({24}7%)))*5t0p]||
[({wa}, 5) * ((({b4 Ya}s )({64 21}, 3))I({y ))H(({y5} )({Zs} )))*Stoplll
[({a, 21, 73, 535 Za} )+ ({05, 55}, 3): ({es. 251 ) (({wn } 5): ({21}, 3))) + Stop])

Sy X1 Sy X2 Sy X3 SY T4 SY Y1 SY Y2 SY Y3 SY Y4 SY Y5 SY Z1 SY 22 SY 23 SY Z4 SY Z5
IS L1 ST ISXT3ISTyISYLISY2ISY3ISYyIrSYs IS 21 IS 2ZoIS231IS241IS Z5]z,

s12 = [([({wl} 3) = ({01, yl} 3)i({er, 21} 21} ))[](({yz} 3); ({22} 3))) * Stop]|
[({w2}, 5) * ((({b2 2} 3): ({62 Za}, ))H(({ysh 3); ({Zs} 3))) *Stop]ll
[({ws}, 5) = ({3, 53}, 5); ({es, 5}, 9))(({wa}, 3): ({24}, 3))) * Stop]|
[({wa}, 3) * ((({b4 g}, 3); ({ea, 2} 5) (s} 3): ({25}, 3))) * Stop]|
[({a, 71,72, 72, 71}, 5) * ((({b5 yfs}a%);({es %}, ))[](({yl}aé);({m},%)))*Stop])

Sy T1 SY X2 Sy T3 SY T4 SY Y1 SY Y2 SY Y3 SY Y4 SY Y5 Sy 21 Sy 22 SY 23 SY 24 SY 25
IS X1 rSXTo ISX3 STy rSYLISY2ISY3ISYyIrSYs IS 21 IS Zo2IlS2Z3IS24TIS Z5]z.

The states are interpreted as follows: s; is the initial state, so: the system is activated and no philosophers
dine, s3: philosopher 1 dines, s4: philosophers 1 and 4 dine, s5: philosophers 1 and 3 dine, sg: philosopher 4
dines, s7: philosopher 3 dines, sg: philosophers 2 and 4 dine, sg: philosophers 3 and 5 dine, s1o: philosopher 2

dines, s11: philosopher 5 dines, s12: philosophers 2 and 5 dine.

In Figure 35, the transition system without empty loops 7'S*(E) is presented. In Figure 36, the underlying

DTMC without empty loops DT MC*(E) is depicted.
The TPM for DTMC*(E) is
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Figure 35: The transition system without empty loops of the dining philosophers system
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Figure 36: The underlying DTMC without empty loops of the dining philosophers system
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Table 10: Transient and steady-state probabilities of the dining philosophers system

Lk fofif 2 [ 38 | 4 | 5 [ 6 [ 7 [ 8 | 9 [ 10 [ o |
TR [1]0] 0 0 0 0 0 0 0 0 0 0
SR [0 [ 1] 0 | 0.2403 | 0.1541 ] 0.1981 | 0.1716 | 0.1884 | 0.1776 | 0.1846 | 0.1300 | 0.1818
31k |0 [0 0.1500 | 0.0701 | 0.1189 | 0.0878 | 0.1079 | 0.0949 | 0.1033 | 0.0979 | 0.1014 | 0.1000
5[k ][0 [0 ] 0.0500 | 0.0818 | 0.0503 | 0.0726 | 0.0578 | 0.0674 | 0.0612 | 0.0652 | 0.0626 | 0.0636

—— y17[K]
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Figure 37: Transient probabilities alteration diagram of the dining philosophers system
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In Table 10, the transient and the steady-state probabilities ¢} [k] (1 < ¢ < 4) of the dining philosophers
system at the time moments k& (0 < k < 10) and k = oo are presented, and in Figure 37, the alteration diagram
(evolution in time) for the transient probabilities is depicted. It is sufficient to consider the probabilities for the

states s1, ..., s4 only, since the corresponding values coincide for ss, sg, 7, S10, 511, as well as for sy, s5, sg, Sg, S12.
The steady-state PMF for DTMC*(E) is

21 7v 7 1 1 v 7 1 1 7
S (T A N N A A NN

Note that we do not have the problem of individual starvation in our model, since, for each philosopher,
the time intervals when he does not eat are finite. In other words, there are no infinite time periods when
the philosopher does not eat. It means that his steady-state probability to eat is not equal to zero. For
example, the first philosopher eats in the states ss,s4, ss, hence, the stationary probability that he eats is
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Figure 38: The marked dts-boxes of the dining philosophers

3+ i = %0 +15+ 110 . Thus, the first philosopher eats with a positive probability in the long-time
behaviour of the system. The argumentatlon for other philosophers is the same.

We can now calculate the main performance indices.

e The average recurrence time in the state so, where all the forks are available, called the average system
run-through, is 4 = 1 = 5%.

Py T2
e Nobody eats in the state s3. Then, the fraction of time when no philosophers dine is ¢35 = 12—1

Only one philosopher eats in the states ss, sg, s7, 10,511 Then, the fraction of time when only one
philosopher dines is V5 +v5 + V5 + i+ v =5+ 5+ 5+ 15+ 15 = 3-
Two philosophers eat together in the states sy, s5, Ss, Sg, s12. Then, the fraction of time when two philoso-

phers dine is ¥} + i + i+ i+ = T t 1o + 15 + 10 T Tog = 25
The relative fraction of time when two philosophers dine with respect to when only one philosopher dines
7.2 7

1Sﬁ.T:1'

e The beginning of eating of first philosopher ({b1}, i) is only possible from the states sz, g, s7. In each of
the states, the beginning of eating probability is the sum of the execution probabilities for all multisets of
activities containing ({b1}, ). Thus, the steady-state probability of the beginning of eating of first philoso-
pher is U5 3y (o), ery PTT(I 52) + 96 2oy (g, Hery PT7I 86) + 97 2oy (quay. hyery PT7(T 57)

2 (3 1 1 1 (3 1 1(3 1) _ 13
i(wtm ) +tnGrta)+to(d+o)=1m
In Figure 38, the marked dts-boxes corresponding to the dynamic expressions of the dining philosophers are

presented, i.e. N; = Boxgs(E;) (1 <1 <5). In Figure 39, the marked dts-box corresponding to the dynamic
expression of the dining philosophers system is depicted, i.e. N = Boxgs(E).

10.2.2 The abstract system and its reductions

Let us consider a modification of the dining philosophers system with abstraction from personalities, i.e. such
that all the philosophers are indistinguishable. For example, we can just see that one or two philosophers dine
but cannot observe who they are. We call this system the abstract dining philosophers one. To implement the
abstraction, we replace the actions b; and e; (1 < i <5) in the system specification by b and e, respectively.
The static expression of the philosopher i (1 <4 < 4) is F; = [({x:}, 3) * ({6, %}, 3); ({e zl}, N
({yi+1}, 2) ({zit1}, 2))) « Stop]. The static expression of the philosopher 5 is Fs = [({a, 71,72, 72,74}, 1) *
({0, 55}, 3); {e. 51 AN}, 2); ({21}, 3)))#Stop]. The static expression of the abstract dining philosophers
system is F' = (Fy||Fy|| F5|| Fy||F5) sy 21 Sy @2 Sy X3 Sy T4 Sy Y1 SY Y2 SY Y3 SY Ya SY Us Sy 21 SY 22 SY 23 SY 24
SY 25 IS X1 IS X2 IS XT3 ISXy4 ¥SY ISY2ISY3IS Yy SYs IS Z1 IS ZyISZ3IS2Z41IS Z25.
DR(F) resembles DR(E), and T.S*(F) is similar to T.S*(E). We have DTMC*(F) ~
the TPM and the steady-state PMF for DTMC*(F) and DTMC*(FE) coincide.

DTMC*(E). Thus,
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Figure 39: The marked dts-box of the dining philosophers system

The first performance index and the second group of the indices are the same for the standard and the
abstract systems. Let us consider the following performance index based on non-personalized viewpoint to the
philosophers.

e The beginning of eating of a philosopher ({b}, %) is only possible from the states sz, s3, S¢, $7, S10, $11- In
each of the states, the beginning of eating probability is the sum of the execution probabilities for all
multisets of activities containing ({b}, ). Thus, the steady-state probability of the beginning of eating of
a philosopher is
V3 2oy, ery PT7(L s2) + 95 2 qryqoy, 1yery PT7 (L 83) + 98 2oqryqoy, 1yery P17 (T 56) +
Y7 2y pyery PTTIE 57) 4 o Zgryqoy, pery P $10) 00 2 ryqop, ey PTT T ) =
F(32—o+12—o+3g—o+12—o+?g%ﬁﬁtﬁﬁ%+1%%+zl(ﬁtﬁtﬁ+61—1)+z(ﬁ+ﬁ+ﬁ+ﬁ)+
iGiratarw+tild+ratato) G ratata) =

The marked dts-boxes corresponding to the dynamic expressions of the standard and the abstract dining
philosophers are similar, as well as the marked dts-boxes corresponding to the dynamic expression of the
standard and the abstract dining philosophers systems.

Let us consider a reduction of the abstract dining philosophers system. The static expression of the
philosopher 1 is F| = [({x}, ) * (({b}, 2); ({e}, 1)) = Stop]. The static expression of the philosopher 2 is
Fy = [({a, 2}, &) * ({b}, 2); ({e}, 1)) = Stop]. The static expression of the reduced abstract dining philosophers
system is F' = (F{||F3) sy z rs x

DR(F) consists of the equivalence classes

/1 [([({x}v 2) * (({b}7 5)17 ({e}v 4)1) * StOP]H[({av‘%} Lﬁ) * (({b}v 5)27 ({e}v 4)2) * Stop]) Sy x rs ‘T] )
sy = [([({a}, 3) * ({0}, 3)1; (e}, 1)1) * Stop][l[({a, 2}, 15) * ({0}, 2)a; ({e}, 7)2) * Stop]) sy @ 1s ],
s3 = [([({}, 3) * ({0}, 2)1; ({e}, 1)1) * Stop][l[({a, 2}, 15) * ({0}, £)2; ({e}, 1)2) * Stop]) sy @ 1s ]~
ﬁl [([({x}v 2) * (({b}7 5)17 ({e}v 4)1) * StOP]H[({av‘%} Lﬁ) * (({b}v 5)27 ({e}v 4)2) * Stop]) Sy x rs ‘T] )
st = [([({a}, 3) * ({0}, 3)1; (e}, 1)1) * Stop][|[({a. &}, 15) * ({0}, 3)2; ({e}, 1)2) * Stop)) sy @ rs ]~.

The states are interpreted as follows: s} is the initial state, s5: the system is activated and no philosophers
dine, s%, sy: one philosopher dines, s;: two philosophers dine.

Consider the equivalence R : F¢, F’ such that (DR(F) U DR(F"))/r = {H1,Hz2, H3, Ha}, where Hy =
{51, )} (the initial state), Ho = {s2, s5} (the system is activated and no philosophers dine), Hs = {ss3, s¢, $7, S10,
S11, S5, sS4} (one philosopher dines), H4 = {s4, S5, s, So, S12, $5} (two philosophers dine). One can see that F’ is
a reduction of F' with respect to <,
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Figure 40: The transition system without empty loops of the reduced abstract dining philosophers system

Table 11: Transient and steady-state probabilities of the reduced abstract dining philosophers system

| k fofi] 2 [ 38 | 4 [ 5 | 6 [ 7 [ 8 [ 9 | 10 [ o |
TTRITL]0] O 0 0 0 0 0 0 0 0 0
STRIJOTT[ 0 [ 0.2403 [ 0.1541 | 0.1981 | 0.1716 | 0.1884 | 0.1776 | 0.1846 | 0.1800 | 0.1818
LR[00 0.3750 | 0.1753 | 0.2973 | 0.2195 | 0.2697 | 0.2372 | 0.2583 | 0.2446 | 0.2535 | 0.2500
C7Tk] [0 [0 [0.2500 | 0.4091 | 0.2513 | 0.3628 | 0.2890 | 0.3371 | 0.3059 | 0.3261 | 0.3130 | 0.3182

In Figure 40, the transition system without empty loops T'S* (F") is presented. In Figure 41, the underlying
DTMC without empty 1oops_DTMC*(F’) is depicted.
The TPM for DTMC*(F") is

0 1 0O 0 0

0 0 3 3 1

% 3 8 g é
P = 0 = 0 T 1
0 E 2 9 é

o o 1

0 7z 5 7 0

In Table 11, the transient and the steady-state probabilities ¢ [k] (i € {1,2,3,5}) of the reduced abstract
dining philosophers system at the time moments k (0 < k < 10) and k& = oo are presented, and in Figure 42,
the alteration diagram (evolution in time) for the transient probabilities is depicted. It is sufficient to consider
the probabilities for the states s}, s}, s5, si only, since the corresponding values coincide for s, s/.

The steady-state PMF for DTMC*(F”) is

. 2 117
e =t
v ( ’11’4’4’22)

We can now calculate the main performance indices.
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Figure 41: The underlying DTMC without empty loops of the reduced abstract dining philosophers system
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Figure 42: Transient probabilities alteration diagram of the reduced abstract dining philosophers system
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Figure 43: The marked dts-boxes of the reduced abstract dining philosophers

e The average recurrence time in the state s}, where all the forks are available, called the average system
run-through, is w}* = % = 5%.
2

2

e Nobody eats in the state s,. Then, the fraction of time when no philosophers dine is V)" = 11

Only one philosopher eats in the states s, sy. Then, the fraction of time when only one philosopher dines
: /% rx 1 1 _ 1
181/)3 +1/)4—Z+Z—§.

Two philosophers eat together in the state si. Then, the fraction of time when two philosophers dine is

1k __ 7
5 = 22°
The relative fraction of time when two philosophers dine with respect to when only one philosopher dines
7.2 7
1S 55 "1 = 1i1-

e The beginning of eating of a philosopher ({b},2) is only possible from the states s5,s4, s}. In each of
the states, the beginning of eating probability is the sum of the execution probabilities for all multisets
of activities containing ({b}, ) Thus, the steady state probability of the beginm'ng of eating of a philoso-

pher is ‘/’2 Zm({b} 2er) PEY(T, ) + 04 Z{r\ (r.pery PTT (T 88) + 947 Yyryoy 2yery PT7 (L 8h) =
( +35 + )+1(161+121)+411(161+121): 11

One can see that the performance indices are the same for the complete and the reduced abstract dining
philosophers systems. The coincidence of the first performance index, as well as the second group of indices
obviously illustrates the result of Proposition 8.1. The coincidence of the third performance index is due to
Theorem 8.2: one should just apply its result to the step traces {{b}}, {{b},{b}}, {{b},{e}} of the expressions
F and F7, and then sum the left and right parts of the three resulting equalities.

In Figure 43, the marked dts-boxes corresponding to the dynamic expressions of the reduced abstract dining
philosophers are presented, i.e. N/ = Boxdts(F /) (1 <4< 2). In Figure 44, the marked dts-box corresponding
to the dynamic expression of the reduced abstract dining philosophers system is depicted, i.e. N’ = Boxg:s(F').

Note that T'S*(F’) can be reduced further by merging the equivalent states s; and s}, thus, it can be
transformed into a transition system with four states only. But the resulting reduction of the initial transition
system T'S*(F) will not correspond to some dtsPBC expression anymore.

We have DR(F)/RSS(?) = {K1,K2,Ks5, K4}, where K1 = {s1} (the initial state), Ko = {s2} (the system is
activated and no philosophers dine), K3 = {ss, s, $7, $10, 511} (one philosopher dines), Ky = {s4, s5, Ss, 9, S12}
(two philosophers dine).

In Figure 45, the quotient transition system without empty loops TS’:;SS (F) is presented. In Figure 46, the

quotient underlying DTMC without empty loops DT'MCZ, (F) is depicted.
The TPM for DTMCZ, (F) is
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Figure 45: The quotient transition system without empty loops of the abstract dining philosophers system
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Figure 46: The quotient underlying DTMC without empty loops of the abstract dining philosophers system

Table 12: Transient and steady-state probabilities of the quotient abstract dining philosophers system

L & Joji[ 2 | 38 [ 4 | 5 [ 6 [ 7 [ 8 | 9 [ 10 | o |

TTRIJL]0] 0 0 0 0 0 0 0 0 0 0

s 1] 0 [0.2403 | 0.1541 | 0.1981 | 0.1716 | 0.1884 | 0.1776 | 0.1846 | 0.1800 | 0.1818
0 [ 0.7500 | 0.3506 | 0.5946 | 0.4391 | 0.5394 | 0.4745 | 0.5165 | 0.4893 | 0.5069 | 0.5000
0 [ 0.2500 | 0.4091 | 0.2513 | 0.3628 | 0.2890 | 0.3371 | 0.3059 | 0.3261 | 0.3130 | 0.3182

7%
3
¥
4

|| o

0
0
0

0o 1 0 0

. o o 3 1
P = 0 3 3 &
i I 1

0 = =2 O

In Table 12, the transient and the steady-state probabilities 1" [k] (1 < i < 4) of the quotient abstract
dining philosophers system at the time moments k£ (0 < k < 10) and k = oo are presented, and in Figure 47,
the alteration diagram (evolution in time) for the transient probabilities is depicted.

The steady-state PMF for DTMC}, (F) is

) 2 1 7
ne = -
v _(0’11’2’22>'

We can now calculate the main performance indices.

e The average recurrence time in the state o, where all the forks are available, called the average system
run-through, is ﬁ = % = 5%.
2

e Nobody eats in the state Ka. Then, the fraction of time when no philosophers dine is ¥5" = 1—21
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Figure 47: Transient probabilities alteration diagram of the quotient abstract dining philosophers system

Only one philosopher eats in the state 3. Then, the fraction of time when only one philosopher dines is

mx __ 1
3 T 32
Two philosophers eat together in the state k4. Then, the fraction of time when two philosophers dine is
*_ 7
=5
The relative fraction of time when two philosophers dine with respect to when only one philosopher dines
o T2 7
1S 55 "1 = 1i1-

e The beginning of eating of a philosopher {b} is only possible from the states Ko, 3. In each of the
states, the beginning of eating probability is the sum of the execution probabilities for all multisets of
multiactions containing {b}. Thus, the steady-state probability of the beginning of eating of a philosopher

PM3(Ka, K) + 95> PM;(Ks,K) =2 (3 4+ 1) +

. 1%
1S
¥ Z{A,m{b}eA, K2 K} {AK|{b}eA, KsHK}

1(6 2\ _ 6
s+ i) =1
One can see that the performance indices are the same for the complete and the quotient abstract dining

philosophers systems. The explanation of this fact is just the same as that presented earlier for the complete
and the reduced abstract dining philosophers systems.

10.2.3 The generalized system

Let us determine which is the influence of the multiaction probabilities from specification of the dining philoso-
phers system on its performance. Suppose that all the mentioned multiactions have the same generalized
probability p € (0;1). The resulting specification K of the generalized dining philosophers system is defined as
follows.

The static expression of the philosopher ¢ (1 <i <4)is K; = [({z:i}, p) x (({bi, 3:}, p); ({es, Zi 1, p)]]
(({yix1},p); {zix1}, p))) * Stop]. The static expression of the philosopher 5 is K5 = [({a, 71, T2, T2, T4}, p) *
((({bs, U5}, p); ({es, 25}, p)) 1 ((vn }, p); ({21}, p))) xStop]. The static expression of the generalized dining philoso-
phers system is K = (K1|| Ka|| K3|| K4||K5) sy @1 Sy T2 Sy Z3 Sy T4 SY Y1 SY Y2 SY Y3 SY Ya SY Us SY 21 SY 22 SY 23 Sy 24
SY 25 IS X1 IS X IS XT3 ISTg ISYL ISY2ISY3ISYLISYs IS Z1ISZyISZ3IS2Z41IS 25.

DR(K) consists of the 12 states which are interpreted as follows: 3; is the initial state, §;: the system is
activated and no philosophers dine, s3: philosopher 1 dines, s4: philosophers 1 and 4 dine, S5: philosophers 1
and 3 dine, Sg: philosopher 4 dines, §7: philosopher 3 dines, Sg: philosophers 2 and 4 dine, 59: philosophers 3
and 5 dine, $1¢: philosopher 2 dines, $11: philosopher 5 dines, 512: philosophers 2 and 5 dine.

The TPM for DTMC*(K) is
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The steady-state PMF for DTMC*(K) is
o= 11 2-p 2-p> 1 1 2-p° 2-p*> 1 1 2-p°
23— %) 10" 10(3— p2)  10(3 — p2)  10° 10’ 10(3 — p2)" 10(3 — p2) ' 10" 10" 1033 — p2) ) ~

We can now calculate the main performance indices.

e The average recurrence time in the state 5o, where all the forks are available, called the average system
run-through, is % =2(3—p?).
2

e Nobody eats in the state s5. Then, the fraction of time when no philosophers dine is 1/33 = m.

Only one philosopher eats in the states 53,56, 57,510, 511- Then, the fraction of time when only one
philosopher dines is V3 + ¥ + Y% + 5, + ¥ = % + % + % + % + % = %
Two philosophers eat together in the states 34, §5, S5, Sg, S12. Then, the fraction of time when two philoso-

s T, T 7 Tk 2—p> 2—p? 2—p? 2—p? 2—p? 2—p?
phers dine is 1/}2 + 1/’5 + 1/}5 + 1/}5 + 1/)12 = 10(3fp2) + 10(3fp2) + 10(3fp2) + 10(3fp2) + 10(3_pp2) = 2(3_pp2) .
The relative fraction of time when two philosophers dine with respect to when only one philosopher dines

s 2002 2
2B 1 347

e The beginning of eating of first philosopher ({b;}, p?) is only possible from the states 32, 3¢, 57. In each of
the states, the beginning of eating probability is the sum of the execution probabilities for all multisets of
activities containing ({b1}, p?). Thus, the steady-state probability of the beginning of eating of first philoso-
pheris V3 3 vy pmery DT 52) 06 2oy qoy 2y ery P17 56) + 907 2o iry(qny,p2yery P71 57) =

2

1 1—p2 &2 &2 1 (1= 2 2 1 1-p° o 342
2(3—p2) ( 5 5t 5 )t t3Tz2) T 507 T397) = o=y

10.2.4 The abstract generalized system and its reductions

Let us consider a modification of the generalized dining philosophers system with abstraction from personalities.
We call this system the abstract generalized dining philosophers one.

The static expression of the philosopher ¢ (1 <i <4)is L; = [({z:}, p) * (({b,9:}, p); {e, Zi}, p))]]
(({yix1},p); {zix1}, p))) * Stop]. The static expression of the philosopher 5 is Ly = [({a, %1, T2, T3, T4}, p) *
((({b, 95}, p); e, 251, p) (w1}, p); ({21}, p))) * Stop]. The static expression of the abstract generalized dining
philosophers system is L = (L1 || La|| Ls||L4||Ls) Sy 1 Sy @2 Sy @3 Sy T4 SY Y1 SY Y2 SY Y3 SY Ya SY Ys SY 21 Sy 22 SY 23
SY 24 SY Z5 YS T1 IS X2 IS X3 IS T4 ¥S Y1 IS Y2 IS Y3 ISYs S Ys S Z1ISZISZ3IS 24IS 25.

DR(L) resembles DR(K), and T.S*(L) is similar to T'S*(K). We have DTMC*(L) ~ DTMC*(K). Thus,
the TPM and the steady-state PMF for DTMC*(L) and DTMC*(K) coincide.

The first performance index and the second group of the indices are the same for the generalized system and
its abstract modification. Let us consider the following performance index based on non-personalized viewpoint
to the philosophers.

e The beginning of eating of a philosopher ({b},p?) is only possible from the states 32,33, 36, 37, 510, 511-
In each of the states, the beginning of eating probability is the sum of the execution probabilities for all

80



multisets of activities containing ({b}, p?). Thus, the steady-state probability of the beginning of eating of
a philosopher is

U3 3 ry gy prrery PT (05 52) + 85 Xy oy pyery PT7 (0 53) + 08 Xy poyery P70, 5) +
V7 Xy ey pmyery PT T, 57)“/’10 2 ricep.ptyery PT7T S10) + 0 X iy o0y ery PT(T 511) =
2(3,p2)(T+%+ Cpg gt g 1 +1P+P)+
1—p® 2 1 1 1 2
%(3—22+35p2+3Z2+3p)+ﬁ(322+3p2+ 2+3p)+ﬁ(3,ﬁ2+3p2+ 2+3fp2)+
1—p? 2 1—p? 1
%(3—22""35,92"’3—,[;2"‘3 02 )"'10(3 Z2+3 p2+ 2+3 p):2(3ip2)'
Let us consider a reduction of the abstract generalized dining philosophers system. The static expression of
2
the philosopher 1 is L] = [({:v} p) * (({b}, %); ({e}, p?)) * Stop]. The static expression of the philosopher 2

—

is L, = [({a, &}, p*)  ({b}, 225 T ) ({e},p?)) * Stop]. The static expression of the reduced abstract generalized
dining philosophers system is L' = (L{||L}) sy « rs .

DR(L’) consists of the 5 states which are interpreted as follows: 3} is the initial state, §5: the system is
activated and no philosophers dine, §5, §: one philosopher dines, §5: two philosophers dine.

Consider the equivalence R : L¢s, L7 such that (DR(L) U DR(L'))/r = {H1,Ha, Hs, Ha}, where H; =
{51,8,} (the initial state), Hy = {3y, 3} (the system is activated and no philosophers dine), Hs = {3s, 3¢, 57, 10,
511, 8%, 84} (one philosopher dines), Hy = {84, 35, 83, 9, §12, S5} (two philosophers dine). One can see that L' is
a reduction of L with respect to &,

The TPM for DTMC*(L) is

0 1 0 0 0

1_p2 1-p2 9

0 0 P P p

2 2

5 0 = 0 20°  2(1=p?)
P = 3,p2 3,p2 3*;722
0 = 20 2(1—p?)

0 P 1—p 1—-p 0

2—p2 2—p2 2—p2

The steady-state PMF for DTMC*(L') is

~ 1 11 2—p?
1//*: 0777_7_74 .
23— %)’ 1 1232
We can now calculate the main performance indices.

e The average recurrence time in the state §5, where all the forks are available, called the average system
run-through, is 1//* =2(3 - p?).

1
2(3—p2)"
Only one phrlosopher eats in the states 845, §). Then, the fraction of time when only one philosopher dines
is Y + Py = 4 + 7 1=

Two philosophers eat together in the state 55. Then, the fraction of time when two philosophers dine is
T 2—p2
5 =33
The relative fraction of time when two philosophers dine with respect to when only one philosopher dines
2—p? 2 _2-p?
I8 5= 1= 557

e Nobody eats in the state 35. Then, the fraction of time when no philosophers dine is z/;é* =

e The beginning of eating of a philosopher ({0}, %) is only possible from the states 35, 5%, ). In each of the
states, the beginning of eating probability is the sum of the execution probabilities for all multisets of ac-
tivities containing ({0}, =L T2 ). Thus, the steady-state probability of the beginning of eating of a philosopher

* o/ ~/* * o/ ~/* * A
PTC8) 405 X 1y gy 22 ey PT84 05 Ky 0y a2 ey PT050) =
1 1 1 1 1—p?) 2 1 (21 2 . 3
2(37p2)(2p+ P+p)+ (( P + p)+4((3pp)+3pp)_2(37p2)'

3—p? 3—p?

One can see that the performance indices are the same for the complete and the reduced abstract generalized
dining philosophers systems. The coincidence of the first performance index, as well as the second group of
indices obviously illustrates the result of Proposition 8.1. The coincidence of the third performance index is
due to Theorem 8.2: one should just apply its result to the step traces {{b}}, {{b},{b}}, {{b},{e}} of the
expressions L and L/, and then sum the left and right parts of the three resulting equalities.

is U Z{m({b} 2% )ery
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Note that 7'S*(L’) can be reduced further by merging the equivalent states 35 and 3}, thus, it can be
transformed into a transition system with four states only. But the resulting reduction of the initial transition
system T'S*(L) will not correspond to some dtsPBC expression anymore.

We have DR(Z)/RSS(Z) = {K1,K2,K3,K4}, where K1 = {51} (the initial state), Ko = {32} (the system is

activated and no philosophers dine), 163 = {33, 8¢, §7, 510, 511} (one philosopher dines), Ky= {84, 85, 8s, 89, 812}
(two philosophers dine). .
The TPM for DTMC?, (L) is

0 1 0 0
- 0 0 1—p? 2
P = 0 1—p 2p% 2(1—p?)
3—p2 3—p2 3—p?
0 P 2(1-p?) 0

The steady-state PMF for DTMC7, (L) is

15//*: 0 1 l 2-p*
WA A)

We can now calculate the main performance indices.

e The average recurrence time in the state ’EQ, where all the forks are available, called the average system
run-through, is 1/)”* =2(3—p?).

e Nobody eats in the state iCo. Then, the fraction of time when no philosophers dine is 1//’* = m.

Only one philosopher eats in the state IC3. Then, the fraction of time when only one philosopher dines is

e 1

3 = 2
Two philosophers eat together in the state 164. Then, the fraction of time when two philosophers dine is
Tk . 2—p?

4 T 2B

The relative fraction of time when two philosophers dine with respect to when only one philosopher dines
2_p? 9 2-p2
S3@E—?) 1T 3

e The beginning of eating of a philosopher {b} is only possible from the states 162,163. In each of the
states, the beginning of eating probability is the sum of the execution probabilities for all multisets of
multiactions containing {b}. Thus, the steady state probability of the begmnmg of eating of a philosopher is

T 1% 115 _

2 Z{A Ki{b}ea, K2 4K} PM (s, K) + 4 Z{A,K|{b}eA, KsAK) PM;(Ks, K) = e (L=p) +0%) +
1 (1 ) 2 _ 3
2 ( 3— ;f + 3 pp ) — 2(3—p2)"

One can see that the performance indices are the same for the complete and the quotient abstract generalized
dining philosophers systems. The explanation of this fact is just the same as that presented earlier for the
complete and the reduced abstract generalized dining philosophers systems.

Let us consider what is the effect of quantitative changes of the parameter p upon performance of the quotient
abstract generalized dining philosophers system in its steady state. Remember that p € (0;1) is the probability
of every multiaction in the specification of the system. The closer is p to 0, the less is the probability to execute
some activities at every discrete time tick, hence, the system will most probably stand idle. The closer is p to
1, the greater is the probability to execute some activities at every discrete time tick, hence, the system will
most probably operate.

The steady-state probabilities ¥/* = 0 and ¢4* = L are constants. Therefore, only ij* = m and
pi* = 2(3 p2) depend on p. Note that §§* 4+ J/* = 1p 7y + 2(231’):2) = 1, hence, the sum of these steady-

state probabilities does not depend on p. This fact has the interpretation in terms of performance indices: the
fraction of time when no or two philosophers dine coincides with that when only one philosopher dines, and
both fractions are equal to 5

In Figure 48, the plots of DY and Y!* as functions of p are depicted. The diagrams are symmetric with
respect to the constant probability 7- One can see that, the more is value of p, the less is difference between

DY* and )*. Since ¢ — it = 2(23:’):2) - 2(31,;2) = 2(137 7y, the difference tends to = when p approaches 0,
whereas it tends to 0 when p approaches 1. Notice that, however, we do not allow p = O or p = 1. The difference

can be treated as that between the fractions of time when two and when no philosophers dine.
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Figure 48: Steady-state probabilities ¢4* and ¥/* as functions of the parameter p

From the performance viewpoint, it is more interesting is to consider the expression 9§* + ¢/* — ¢J* =

2 2
% + 2(23__pp2) - 2(3ip2) = 3:52. Its value tends to % when p approaches 0, whereas it tends to % when p

approaches 1. The value can be interpreted as the difference between the fractions of time when some (one or
two) and when no philosophers dine. Thus, when p is closer to 0, more time is spent for eating and less time
remains for thinking, i.e. dining is preferred. When p is closer to 1, the situation is symmetric, i.e. thinking is
preferred.

The influence of value p to the main performance indices presented before is investigated according to the
same pattern as above.

11 Conclusion

In this paper, we have considered a discrete time stochastic extension dtsPBC of a finite part of PBC enriched
with iteration. The calculus has a concurrent step operational semantics based on transition systems and a
denotational semantics in terms of a subclass of LDTSPNs. Within the context of dtsPBC with iteration, we
have defined a number of stochastic algebraic equivalences which have natural net analogues on LDTSPNs.
The equivalences abstract from empty loops in transition systems corresponding to dynamic expressions. The
diagram of interrelations for the algebraic equivalences has been constructed. We have explained how one can
reduce transition systems and DTMCs, as well as expressions and dts-boxes modulo the stochastic equivalences.
We have presented a logical characterization of the stochastic bisimulation equivalences. An application of the
equivalences to comparison of the stationary behaviour has been demonstrated, and we have found which of the
equivalences we proposed guarantee identity of the stationary behaviour in the equivalence classes. We have
proved that the weakest of the relations having this property is the step stochastic bisimulation equivalence. A
congruence relation has been proposed.

A method of modeling, performance evaluation and performance preserving reduction of concurrent stochas-
tic systems was proposed based on steady-state probabilities analysis. The transition systems and underlying
DTMCs of expressions were reduced w.r.t. step stochastic bisimulation equivalence that guarantees identity
of the stationary behaviour and thus preserves performance measures. The method was applied to the shared
memory system and dining philosophers system, as well as to their generalized versions with a variable prob-
ability of activities. This probability was interpreted as a parameter of the performance index functions. The
influence of the parameter value to the systems’ performance was analyzed with the goal of optimization.

The advantage of our framework is twofold. First, one can specify in it concurrent composition and synchro-
nization of (multi)actions, whereas this is not possible in classical Markov chains. Second, algebraic formulas
represent processes in a more compact way than Petri nets and allow one to apply syntactic transformations
and comparisons. Process algebras are compositional by definition and their operations naturally correspond
to operators of programming languages. Hence, it is much easier to construct a complex model in the algebraic
setting than in PNs. The complexity of PNs generated for practical models in the literature demonstrates that it
is not straightforward to construct such PNs directly from the system specifications. dtsPBC is well suited for
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the discrete time applications, whose discrete states change with a global time tick, such as business processes,
neural and transportation networks, computer and communication systems, timed web services [150], as well
as for those, in which the distributed architecture or the concurrency level should be preserved while modeling
and analysis (remember that, in step semantics, we have additional transitions due to concurrent executions).

Future work consists in abstracting from the silent activities in the definitions of the equivalences, i.e. from
the activities with empty multiaction part. The abstraction from empty loops and that from silent activities
could be done in one step as well. The main point here is that we should collect probabilities during such
abstractions from an internal activity. As a result, we shall have the algebraic analogues of the net stochastic
equivalences from [36,37]. Moreover, we plan to extend dtsPBC with recursion to enhance specification power
of the calculus.
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A Proofs

A.1 Proof of Theorem 4.2

At some points, the present proof for dtsPBC' goes along the lines from the respective proofs for PBC' [13-16,
29,76].

We first give a necessary definition. Let (Py,Tn, Wn,Qn, Ly, My) be an LDTSPN. A set of transitions
U C Ena(M) is fireable at a marking M € ]NJZJXL, it *U C M and Ena(M) C Tsy. In other words, a set of
transitions U is fireable at a marking M, if it has enough tokens in its input places at M. Let Fire(M) be the
set all transition sets fireable at M. By the definition of fireability, it follows that Fire(M) C 27, A transition
t € Ena(M) is fireable at a marking M, denoted by t € Fire(M), if {t} € Fire(M). A transition ¢t € Fire(M)
fires with probability Qy(¢) when no different transition is fireable at M, i.e. Fire(M) = {0,{t}}. By the
definition of fireability, VU € Fire(M) 2V \ {0} C Fire(M).

Let N = Bowas(F). We define a mapping 8 : DR(E) — RS(N) so that 3([G]~) = Mg iff [G]~ € DR(E)
and (N, Mg) = Boxgs(G). Then, like in PBC [13-16,29,76], one can see that § is a bijection, since for each
dynamic expression G its structural equivalence class [G]~ defines a single corresponding marking Mg in the
dts-box Boxgs(G) and vice versa.

Clearly, [E]~ € DR(FE) and Bozas(E) = Bozgs(E) = N = (N,°N) = (N, My). Hence, B([E|~) = M.
Thus, 8 binds the initial states of the transition system T'S(E) and the corresponding reachability graph RG(N).

Let [G]~ € DR(E) and B([G]~) = Mg € RS(N). We now prove by induction on the structure of dynamic
expressions and corresponding dts-boxes that Ezec([G]~) and Fire(Mg) are isomorphic. This means that for
every I' € Exec([G]x) there exists U € Fire(Mg) such that U consists of the transitions corresponding to the
activities from I' and vice versa: («a,p), € I' < ¢, € U, where Ay(t,) = O(a,p)- Thus, the corresponding
activities and transitions have the same probabilities, as well as the same multiaction labels and numberings.

We can write U = U(I") and I" = T'(U), to indicate such a correspondence.
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Actually, each T" and the corresponding U are completely defined by the sets of their numberings Num(T") =
{t](e,p), €T} ={v|t, € U} = Num(U), since each activity and transition have a unique numbering. More-
over, Exec([G]x) and Fire(Mg) are completely defined by the sets of their numberings Num(Exec([G]x)) =
{Num(T') | T € Exec([G)x)} = {Num(U) | U € Fire(M¢g)} = Num(Fire(Mg)).

e If final(G) then G ~ E and Ezec(|G]~) = Exec([E]x) = {0}. On the other hand, Boxgs(G) =
Boxgs(E) = N = (N,N°) = (N, Mg) and Fire(M¢g) = Fire(Mg) = {0} = Ezec([G]x).

o If G = (a,p), then Ezec([G]x) = {0,{(a,p).}}. On the other hand, Bozys(G) = (N

(a,p)0 tL), where
AN(t.) = 0(a,p), and Fire(Mg) = Fire(*t,) = {0, {t,} }, which is isomorphic to Ezec([G]x).

o If G = H; FE, where H € OpRegDynFExpr, E € RegStatExpr, then

Ezec([H]x), —final(H);

Exec([H; Elx) = {EIQC([E] ) final(H).

On the other hand, Boxg:s(G) = Bﬂdts(H; E) = (Boxus(|H]; E), Mu.g), and for Boxys(H) =

(Boxats(|H]), Mp), Boxgs(E) = Ng = (Ng,°Ng) = (Ng, Mz), we have

, [ Fire(My), Mg # N3
Fire(Mp) = { Fire(Mg), My = Ng;
which is isomorphic to Exec([H; E]~).

o If G = FE;H, where E € RegStatExpr, H € OpRegDynFExpr, then

Exec([E; H]~) = Exec([H]x)-

On the other hand, Boxgs(G) = Boxgs(E; H) = (Boxgs(E; | H]), Mg, ), and for Boxg,s(H) =
(Boxars(|H]), M), we have

Fire(Mg.g) = Fire(My);
which is isomorphic to Exec([E; H)x).
e If G = H[|E, where H € OpRegDynFExpr, E € RegStatExpr, then

[ Ezec([H]x), —init(H);
Ezec([H[E]~) = { Exec([H]~) U Exec([Elx), init(H).

On the other hand, Boxass(G) = Boxas(H[|E) = (Boxaws (| H][|E), M), and for Boxgs(H) =
(Bozais(|H]), My), Bozgs(E) = Ng = (Ng,°Ng) = (Ng, My), we have

, [ Fire(Mpy), My # °Nu;
Fire(Mmp) = { Fire(My) U Fire(Mg), My = °Ng;
which is isomorphic to Exec([H[ E]~).
If G = E[|H, where E € RegStatExpr, H € OpRegDynFExpr, then the constructions are similar.
e If G=H|Z, where H,Z € OpRegDynExpr, then

Ezxec([H||Z)~) = Fzec([H]~) U Exec([Z]~) U (Exec([H]x) @ Exec([Z]~)),
where Exec([H]~) @ Ezec([Z]~) = {T'+ A | T € Exec([H]~), A € Exec([Z]x)}-

On the other hand, Boxass(G) = Boxas(H||Z) = (Bovaws (| H]||Z), My z), and for Boxas(H) =
(Boxas(|H]), Mg), Boxas(Z) = (Boxas(|Z]), Mz), we have

Fire(Mpz) = Fire(Mpg) U Fire(Mz) U (Fire(Mg) © Fire(Mz)),

where Fire(My) ® Fire(Mz) = {UUT | U € Fire(My), T € Fire(Mz)}; which is isomorphic to
Ezxec([H||Z]~).
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o If G = H|[f], where H € OpRegDynExpr, then

Ezec([H[f]l~) ={f(T) | T € Exec([H]x)}-

On the other hand, Boxass(G) = Boxass(H[f]) = (Bowaws(|H][f]), Mu(y), and for Borgs(H) =
(Boxais(|H]), Mp), we have

Fire(Myp) ={f(U) |U € Fire(Mg)},
where f(U) ={t, € U | Ag(t.) = 0(a,p)» Ar[f](t.) = 0(f(a),p)}; Which is isomorphic to Exec([H[f]]~).
e If G=H rs a, where H € OpRegDynFExpr, then

Ezec([H rs a]n) ={T =Ty | T € Exec([H]~)},
where I'y = {(a,p), €T | (a € @) V (a € )}, a € Act.

On the other hand, Boxg:s(G) = Boxars(H rs a) = (Boxgis(|H] rs a), My 1s o), and for Boxgs(H) =
(Boxas(|H]), Mg), we have

Fire(My vs o) ={U\ U, | U € Fire(Mn)},
where U, = {t, € U | Ag(t.) = 0(a.p); (@ € @)V (a € )}, a € Act; which is isomorphic to Exec([H rs a]x).

e If G=H sy a, where H € OpRegDynFEzpr, then

Brec(if sy o) = 222012 U 4080 B 0t} | T+ {00} + (5,30} € Baee ),

On the other hand, Boxgs(G) = Boxgs(H sy a) = (Bozqis(|H] sy a), Mu s o), and for Boxgs(H) =
(Boxars(|H]), M), we have

Pire(My o)=L T M) VT ULt )} A sy ot 2)) = @@ px)) U V5w } EFiTe(Mur),
@ AH(’ULl):Q(a,p)u AH(wbz):Q(B,X)u a < a, dEB};

which is isomorphic to Exec([H sy a]x).
e If G =[H x E « F|, where H € OpRegDynFExpr, E,F € RegStatExpr, then

_ [ Ewec([H]), - final ()
Ezec([[H + Bx Fll~) = { Exec([E|~) U Exec([Flx), final(H).
On the other hand, Bowxas(G) = Bowas([H * E * F|) = (Bowais(|[H] * E x F), M{g.g+r]), and for
Boxgs(H) =
(Bowais(|H]), M), Boxais(E) = Ng = (Ng,°Ng) = (Ng, M%), Boxas(F) = Np = (Np,°Np) =
(N, M3), we have

) [ Fire(Mp), My # Ng;
Fire(Miper) = { Fire(Mg) U Fire(Mg), My = Ng;

which is isomorphic to Exec([[H * E * F]~).
e If G=[E* H « F|, where E, F € RegStatExpr, H € OpRegDynExpr, then
Ezxec([H|x), —init(H) A —final(H);
Exec([H]~) U Exec([Flx), init(H)V final(H).

On the other hand, Bowxas(G) = Bowas([E * H * F|) = (Bowais(E * [H] * F'), M{g«p.r)), and for
Boxgs(H) = o
(Boxgis(|H]), M), Boxgs(F) = Np = (Np,°Nr) = (Np, M), we have

Exec([[E +« H x F|~) = {

Fire(M, )= § Fire(Mu), My # °Ny A My # Ng;
[ExH+F]) =\ Fire Mpy)U Fire(Mz), Mg =°NygV My = Ng;

which is isomorphic to Exec([[E * H x F]~).
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o If G =[E x F x H|, where E,F € RegStatExpr, H € OpRegDynExpr, then

Exec([H)x), —init(H);
Ezxec([[E * F * H||~) = { Ezec([F)x) U Exec([H)x), init(H).

On the other hand, Boxaq(G) = Boxgs([E x F x H]) = (Boxqs(E * F x |[H]), Mig.p.p)), and for
B_Oxdts(F) =
NF = (NF,ONF) = (NF,MF), BO:Z?dtS(H) = (Boxdts(LHJ),MH), we have

) [ Fire(My), Mpg # °Npy;
Fire(Mig.p.m)) = { Fire(My) U Fire(My), My =°Npy;

which is isomorphic to Ezec([[E * F * H]]~).

Thus, we have proved that FEzxec([G]~) and Fire(Mg) are isomorphic. It remains to check the homo-
morphism property, stating that for all [G]~, [G]~ € DR(E) and for all corresponding ' € Ezec([Gl~), U €
Fire(Mg) it holds [G]~ =p [Gl~ & Mg = B([Gl~) Sp B([Gl~) = Mg.

The probability functions PF(T', [G]~) and PT(T', [G]~) depend only on the structure of Exec([G]x), as well
as on the probabilities of stochastic multiactions from its elements. Analogously, PF(U, M) and PT(U, M¢)
depend only on the structure of Fire(Mg), as well as the probabilities of stochastic transitions from its elements.
Further, PF (T, [G]~) and PT(T',[G]x~) are respectively defined in the same way (using the same formulas and
cases) as PF (U, M¢) and PT (U, M), for each pair of the corresponding (multi)set of activities " and transition
set U. Obviously, the isomorphism of Exec(|G]~) and Fire(M¢) guarantees coincidence of their structure as
well as the mentioned probabilities and weights. Hence, if U corresponds to I then PF(T', [G]~) = PF(U, Mg)
and PT(T, [G]~) = PT(U, Mg).

We also have L(T") = L(U), where L(U) = Z{teUlAg(t):g(a,p)} a is the multiaction part of a set of transitions

U C Ty. Thus, each transition [G]x Lpr 5in TS(E) has a corresponding one Mg Yp Min RG(N) with
L(T) = L(U) and vice versa. Observe that the structure of the plain and operator dts-boxes in dtsPBC' is
similar to that of the plain and operator boxes in PBC. Hence, like in PBC' [13-16,29,76], we can prove that

§ =[G~ and M = Mg with (N, Mg) = Boxg:5(G) for the dynamic expression G such that G L G. Therefore,
by construction of 3, we get 3([G]~) = Mg. O

A.2 Proof of Proposition 5.2

It is enough to prove the statement for x = s, since the case x = ¢ is considered analogously.

Like it has been done for strong equivalence in Proposition 8.2.1 from [64], we shall prove the following fact
about step stochastic bisimulation. Let us have Vj € J R; : GG’ for some index set J. Then the transitive
closure of the union of all relations R = (Uje7R;)" is also an equivalence and R : G, ,G'.

Since Vj € J R; is an equivalence, by definition of R, we get that R is also an equivalence.

Let j € J, then, by definition of R, (s1,s2) € R, implies (s1,s2) € R. Hence, Vi € (DR(G) U
DR(G"))/r, F3H € (DR(G) UDR(G"))/r Hjx € H. Moreover, 37" H = Upec g Hji.

We denote R(n) = (UjesR;)™. Let (s1,s2) € R, then, by definition of R, In > 0 (s1, s2) € R(n). We shall
prove that R : G&, G’ by induction on n.

It is clear that Vj € J R; : GG’ implies Vj € J ([Glx, [G']~) € R; and we have ([G]~, [G']~) € R by
definition of R.

It remains to prove that (s1, s2) € R implies VH € (DR(G) U DR(G"))/r YA € IN%

Fin \ {0} PM}(s1,H) =
PM?(s2,H).

en=1

In this case, (s1,52) € R implies 3j € J (s1,s2) € R;j. Since R; : G, ,G', we get VH € (DR(G) U
DR(G"))/r YA € INf, \ {0}

PMj(s1,H) = > PMji(si, Hje) = »_ PMj(s2, Hje) = PMj(s2,H).

keJ’ keJ’
en—n+l
Suppose that Vm < n (s1, s2) € R(m) implies VH € (DR(G)UDR(G"))/r VA € ]Nfﬁm\{@} PM}(s1,H) =
PN (55, H).
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Then (s1,s2) € R(n + 1) implies 3j € J (s1,s2) € Rj o R(n), i.e. Is3 € (DR(G) U DR(G")) such that
(s1,83) € R; and (s3,s2) € R(n).

Then, like for the case n = 1, we get PM}(s1,H) = PM}(s3,H). By the induction hypothesis, we get
PM(s5, H) = PM3(s2,H). Thus, VA € (DR(G) U DR(G"))/= VA € INE, \ {0}

PMZ(Sl,H) = PMZ(Sg,H) = PM;;(SQ,H)

By definition, Rss(G, G’) is at least as large as the largest step stochastic bisimulation between G and G'. Tt
follows from the proved above that Rss(G,G’) is an equivalence and Rss(G,G’) : G,,G’, hence, it is the
largest step stochastic bisimulation between G and G’. a

A.3 Proof of Proposition 5.3

It is sufficient to prove the statement of the proposition for x = s, since x = i is a particular case of the previous
one with one-element multisets of multiactions and interleaving transition relation.

Let H € (DR(G)UDR(G"))/r and s,5 € H. We have VH € (DR(G)UDR(G")/r VA € leﬁm \ {0} s f»p
H e s %7) H. The previous equality is valid for all 5,5 € H, hence, we can rewrite it as H i‘»p H and denote
PM3(H,H) = PM}(s,H) = PM} (5, H). Note that transitions from the states of DR(G) always lead to those

from the same set, hence, Vs € DR(G) PM}((s, H) = PM;(s, H N DR(G)). The same is true for DR(G').
Let (Ay--- Ay, Q) € StepProbTraces(G). Taking into account the notes above and R : G&, G’, we have

VH1,..., "y € (DR(G)UDR(G))/r (Gl Zp, H1 Bp, -+ 28p Hy & [Cx Dp, Hi Bp, -+ Bp. Ho.

We now intend to prove that the sum of probabilities of all the paths starting in [G]~ and going through
the states from Hi,...,H, is equal to the product of Py,...,P,, which is essentially the probability of the
“composite” path going through the equivalence classes Hi, ..., H, in T'S*(G):

Z HP ansz 1 HPMA i—1, )

{C1ye Tl [Cla b D8, £(D0)=As, sieH; (1<i<n)} !

We prove this equality by induction on the step trace length n.
en=1

2

en—>n+1

CliGIber, £y, serny DL (T [Gle) = PMR, ([Gl~, Ha) = PMj, (o, Ha).

n+1 *
4 Fn$ | | PT*(T; Si—1) =
{T1,. anrn+l|[G]=F "'F—gsn 15n+11 L(T;)=A;, si€H; (1<i<n+1)} =t ( o )

r r,
{T1,os Tl [Gla=b - Do, LT)=As, si€Hs (1<i<n)} ““{Tritlsn F snit, LTni1)=Antt, Sn€Hn, sSni1€Hnir}
n
[, PT*(Ts, 8i-1)PT* (g1, Sn) =

\g/

(T1, Tol[Gla DB, £(T)=A;, sicH; (1<i<n)}
[Tim, PT*(Tissi-1) >

(T4 Dl [Gla b Do, L) =As, sieH; (1<i<n)}

r, PT*(Fn-i—l Sn) =
Tutilsn B'snit, LOn41)=Ant1, s0n€Hn, Snp1E€Hnt1} ’
n
Hi:l PT* (1—‘1, Si—l)PMszrl(Sna Hn+1) =

{F1,~~~7Fn‘[G]z£}>"'F—gSn7 L(T))=A;, si€H; (1<i<n)} Hi:l PT (1—‘17 Si—l)PMAn+1(Hn7Hn+l) =
PMii s M) 20 b 6105, 2= s, sietts izmyy Limt DT (Tissic1) =
PM}, (Mo, Hogr) [Timy PMA, (Hioa, 1) = [T PM, (Hioa, ).

Note that the equality we have just proved can also be applied to G'.

We now only need to see that the summation over all multisets of activities is the same as the summation
over all equivalence classes: Q = (1<_< N [T, PT*(T;,8i-1) =
i, N

{1, TGl s, (Fg
i PT (T, 8i-1) =

Z’Hl)”.”Hn E{Flv'“)rn‘[G]zi})"'r‘_gsnx L(Fi):Ai, S, EH; (1Si<’n
Z’Hl ..... H”?:l PM:ZI (%i—l ) Hz) =

P PT* FZ, 1) =
Lot E{r; ,,,,, |G~ D | o(r)=4,, siers (1<z<n)}H ( D)=

_y PT*(I, 87 1)-
(05l D, er=a, <icm)
Hence (A1---An, Q) € StepProbTraces(G’), and we have StepProbTraces(G) C StepProbTraces(G’).
The reverse inclusion is proved by symmetry. ad
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A.4 Proof of Proposition 8.1

The proof is an extension of results from [41] to the process algebra framework and discrete time case.
It is sufficient to prove the statement of the proposition for transient PMFs only, since ¢* = limy_, o ¥*[k]
and " = limg_,o 9’ " [k]. We proceed by induction on k.
e k=0
Note that the only nonzero values of the initial PMFs of DT M C*(G) and DT M C*(G") are ¢*[0]([G]~) and
¥*[0]([G']~). Let Ho be the equivalence class containing [G]~ and [G']~. Then - sy pric) ¥ 0l(s) =
FI0)([Cl=) = 1 = ¥ 0)((G")=) = Xyrenonprien ¥ 01(s)).
As for other equivalence classes, VH € ((DR(G)UDR(G"))/r)\ Ho we have 3= 3/ pr(q) ¥*[0](s) =0 =
Zs/eHmDR(G/) P[0)(s").
e k—k+1
Let # € (DR(G)UDR(G"))/r and sy, 52 € H. We have YA € (DR(G) UDR(G"))/» YA € INE, \ {0}

s1 3pH & sy Sp H. Therefore, PM*(s1,H) = Z{HT 7 015 }PT (T, 51) =
S1 S1 S1

2 AeNE \(0) Z{mgleg wSa cry—ny PT T 81) = X aene vy PMA(s1, H) =

ZAvem\{@} PMj(s2.H) = EAEW,?W\{Q}NZ{FBgﬁﬁ 52952, L(D)=A} PT*(L,52) =

>~ v PT*(T,s2) = PM*(s2,M). Since we have the previous equality for all s1,s2 € H, we
{T|352€H s2—»52} ~ B _

can denote PM*(H,H) = PM*(s1,H) = PM*(s2,H). Note that transitions from the states of DR(G)

always lead to those from the same set, hence, Vs € DR(G) PM*(s,H) = PM*(s,H N DR(G)). The

same is true for DR(G’).

By induction hypothesis, 34~ pric) Y7 [K](s) = Xg cnnpric " [k](s"). Further,

deﬁfWDR( G) Vel +1](3) = ZseﬁmDR(G) ZseDR(G) Y*[k](s) PM*(s,5) =

> senr(@) Lsciinpria V(S PM*(5,5) = ¥c priy Y [K(8) Cscqinpria) PM* (5, 8) =

>ou 2osennprc) VRIS Xscninprc) PM (s, 5) =

2 Zse7mDR(G) o [k)(s) ZseHmDR(G) Z{F|S_F»~} PTH(L,s) =

Do ZseHmDR(G) ¥ [k](s) Z{F‘ase,mDR(G) RN PT*(T',s) =

2om 2sennpric) VK (s)PM* (s, H) =3, Y eennpric) ¥" k] (s)PM*(H,H) =

>ou PM*(H,H) ZseHﬂDR(G) (Ch [k](5)~: >ou PM*(H,H) Es/eHmDR(G') P [k](SI)NZ

Do 2 '€HNDR(G’) VR (s PM*(H,H) = 3y ZsfeH’mDR(G’) [R)(s) PM*(s', H) =

2 2 EHNDR(GY) PR PT*(T,s") =

23 2 eHNDR(GY) P [K](s) Zg/e',quR(G/) Z{ma;/ LA PT*(T,s") =

2 ZS’G?-mDR(G”)wl*[k](sl) Eé/eﬁmDR(G/) PM*(s',8') =

Ywepren ¥ RI(S) Xaciinpriay PM(8',8) = Lyeprier) Lseiinprian ¥ KI(s)PM*(s',§) =
25 eANDR(GY) ZsfeDR(G/)W*[ J(s)PM*(s",5") = Eg/engR(G,)w’*[k+ 1](3"). 0

)Z{mag'eﬁmDR(G/) PN

A.5 Proof of Theorem 8.2
The main idea of the proof is similar to that from [36,37] but in the algebraic setting.
Let H € (DR(G) UDR(G"))/r and s,5 € H. We have VH € (DR(G) UDR(G"))/r VA € ]me \ {0} s Ap

H e s —»p H. The previous equality is valid for all 5,5 € H, hence, we can rewrite it as H —»73 H and denote
PM}(H, H) = PM;(s, H) = PM} (s, H). Note that transitions from the states of DR(G) always lead to those

from the same set, hence, Vs € DR(G) PMZ(S,’;':Z) = PM} (s, H N DR(G)). The same is true for DR(G').
Let ¥ = Ay --- A, be a step trace of G and G'. We have IHy, ..., H, € (DR(G) UDR(G"))/r Ho i;}pl

Ha i§p2 e éﬁpn H,. We now intend to prove that the sum of probabilities of all the paths starting in every
so € Ho and going through the states from H1,...,H, is equal to the product of Py, ..., Py:

Z HP qusz 1 HPMA i—1, )

{l1,..., Fn|501§'--r—gsm L(T;)=A;, si€H; (1§iSn)}Z:1

We prove this equality by induction on the step trace length n.
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en=1

{Fﬂsoig}sl, L(Fl):Al, 5167{1} PT (FLSO) = PMA1 (80,7‘[1) = PMA1 (HO;Hl)-

en—>n+1

n+1 %
. PT*(Ts, 5i-1) =
Z{Fl ..... Fn,Fn+1|Sor—%---F#Sn Jlsn+1, ﬁ(Fl):A“ S;iEH; (1<1<n+1)}H ( o )

r T .
{Fl,...,Fn‘So—%”'—%Sn, L(F'L):AZ’ si€H; (1Sl§n)} {F7l+1‘s7l g Sn+1, ﬁ(rn+1):An+1) sn€Hn, 5n+16Hn+1}
n
Hi:l PT”< (1—‘1, Si_l)PT* (Fn-i-lu Sn) =

(T1,Tnlsosd D8, £LT)=A;, sicH; (1<i<n)}

" PT*(T;, s PT*(T'pi1,8,)| =
Hl_l ( 1) Z{Fn+1‘snrﬁlsn+1, ﬁ(Fn+1):An+1, Sn€EHn, Sn+1€7'[n+1} ( 1 )
H?:l PT*(FZ, Si—l)PMZn+1 (Sn, Hn+1) =
(1 Tolsod- s, £(Di)=Ai, si€Ms (1<i<n)} iy PT7 (T, si) PM, | (M Hinr) =
PMA"“(%M%RH)E{D ..... Tplso—ds,, L0)=A;, s;€H; (1<i<n)} ey PT*(Ti, 5i1) =
PM} (M, Hagr) [Timy PM5, (Hioa, He) =TTy PM3, (i1, ).
Let so, 50 € Ho. We have
PT*(Al e An,SQ) = Z

ZHl)“w’Hn E

(T1,Tnlsosd D8, LT)=A;, si€H; (1<i<n)}

n+1

(T Tolsob s, £(T)=A,, (1<i<n)} [Ty PT* (T 5i1) =

n
- PT*(T;,8i—1) =
{F17~~~,F71\80£%"'1;§5Sn, L(T;)=A;, si€H; (1<i<n)} Hl:l ( oo 1)

Z’Hl ..... Hn H”Zl 1 PM:ZI (Hi—luHi) =

T, T o PT*(Ty,5 1) =
2, M Z{fb...fn\gor—%&%gm L(T)=A,, s:6H: (1<i<n))} [Li= (I'i, 5i-1)
2 [[is, PT*(Ti,5-1) = PT*(Ay -+ Ay, 50).

(Tr. Tulsod D5, £(T)=4,, (1<i<n)}
Since we have the previous equality for all sg, 5o € Ho, we can denote PT* (A --- Ay, Ho) =
PT*(Al e An, So) = PT*(Al N 'An, 50).

By Proposition 8.1, Ese’HﬂDR(G) P*(s) = Es/e’HﬂDR(G/) ' (s"). We now can complete the proof:
Zse’HﬂDR(G) P (s)PT™(3,5) = Zse’HﬂDR(G) P (s)PT(3,H) = PT*(X,H) EseHﬁDR(G) P*(s) =
PT*(2,H) Xgernnprian ¥ (") = Xgennpran ¥ S VPT (B, H) = Xyennprian ¥ (8)PT*(E,s"). O

A.6 Proof of Proposition 8.2

Let H € (DR(G) U DR(G'))/r and sy, s2 € H. We have VH € (DR(G)UDR(G'))/r VA € IN
A 5 A5 ~
s$s1 =>p H < sy —p H. Therefore, PM(s1,H) = Z{F\Esleﬂ wha) PT(T,s1) =
Caens, Lirpnedt o 5ay, erymay PTE50) = Eaeng, PMalorH) = Loen, PMalsr ) =
ZAG]N}CM Z{F\aggeﬁ a5, £(I)=A) PT(T,s2) = Z{F|3§2eﬁ B PT(T, s2) —~PM(82,H). glnce we have
the previous equality for all s1,s2 € H, we can denote PM(H,H) = PM(s1,H) = PM(s2,H). Note that
transitions from the states of DR(G) always lead to those from the same set, hence, Vs € DR(G) PM (s, H) =
PM(s,H N DR(G)). The same is true for DR(G'). Hence, for all s € H N DR(G), we obtain PM(H,H) =
PM(s,H) = PM(s, # N DR(G)) = PM(H N DR(G),H N DR(G)). The same is true for DR(G'). Finally,
PM(H N DR(G),HNDR(G)) = PM(H,H) = PM(H N DR(G'), H N DR(G")).
We now prove the proposition statement for the sojourn time averages. Let H € (DR(G) U DR(G"))/x.

We have HN DR(G) € DR(G)/r and HN DR(G’) € DR(G')/%. By definition of the average SOJOIH‘D time in
an equlvalence class of states, we get SJrn(pr(c))2(HNDR(G)) =

fzn

- PM(?-mDR(G) HANDR(G)) — 1- PM(H H)

1—PM(HODR(G’),’HF1DR(G’)) = SJrn(pR(G)?* (HN DR(GI))-
The proposition statement for the sojourn time variances is proved similarly to that for the averages. a
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