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Deriving system-level specifications from component specifications usually
involves the elimination of variables that are not part of the interface of the
top-level system. This paper presents algorithms for eliminating variables from
formulas by computing refinements or abstractions of these formulas in a con-
text. We discuss a connection between this problem and optimization and give
efficient algorithms to compute refinements and abstractions of linear inequality
constraints.

1 Introduction

In the setting of formal system design using assume-guarantee specifications
[2/416], we come across the need to eliminate variables from a formula by com-
puting refinements or abstractions in a context. Let ¢ be a formula containing
some variables that must be eliminated. These will be called irrelevant vari-
ables, and the set of such variables will be denoted Y. In order to carry out the
elimination, suppose we can use information from a set of formulas I" called the
context. We will consider the problems of synthesizing missing formulas in the
expressions

I'n?kE¢ and T'ThApE?

such that the result lacks forbidden variables. We will call the first problem
antecedent synthesis, and the second consequent synthesis. If 1 is a solution to
the antecedent synthesis problem, we will say that ¢ is a refinement (or an
antecedent) of ¢ in the context I'. If ¢ is a solution to the consequent synthesis
problem, we will say that ¢ is an abstraction (or a consequent) of ¢ in the context
I'. Before we formalize the problem, we consider two examples.

Figure[I]shows two components connected in series, My and Ms. The first has
input 7 and output o, and the second has input o and output o’. Each component
comes with its assumptions and guarantees. The nature of M; and M; is left
abstract; they could be routines executing in order, or they could be physical
systems that interact through their input and output ports. Our problem is
to obtain a specification for the entire system using the specifications of the
subsystems in such a way that only the top-level input and output variables
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M, M,
. . o ) o'
Assumptions i<2 Assumptions o<1

1
Guarantees 0 <2i+1 Guarantees 0'<30-2 |
1

Fig. 1: Two components connected in series. We wish to compute the specification
of the top-level system composed of these two elements.

7 and o appear in the final answer. In other words, the top-level specification
should not mention the internal variable o.

We would like to operate the system in such a way that the assumptions
of the two components hold. This would mean that we can rely on the two
subsystems to deliver their guarantees. Thus, the top-level system should assume
(1 <2) A (o <1). This cannot be the top-level specification because the second
formula involves the irrelevant variable o. We would like to find a term only
depending on ¢ that somehow ensures that the assumptions o < 1 of M, are
satisfied. For this, we make use of the knowledge that M; guarantees o < 2i + 1
when i < 2. We want to transform the constraint o < 1 into a constraint ¥ on the
input ¢ with the property that, given the guarantees of My, ¥ implies 0 < 1. That
is, this new constraint should satisfy ¥ A (0 < 2i + 1) — (o < 1), which means
that 1 should be a refinement (an antecedent) of o < 1 in the context of the
guarantees of M;. We observe that 1: ¢ < 0 satisfies this requirement. Thus, we
transform the term o < 1 into the term i < 0. The top-level assumptions become
1 < 0. We can verify that these top-level assumptions ensure that subsystems
M, and Ms have their assumptions met.

Similarly, the guarantees for the system are (0 < 2i 4+ 1) A (o' < 30 — 2).
Again, the variable o is not welcome in the final answer, giving us two options:
we could eliminate both terms and have no guarantees—which is right, but not
useful—or we could relax (compute the consequent of) one of the terms in the
context of the other term. We find out, for example, that (o < 2i 4 1) A (o' <
30—2) — (o <6i+ 1). The constraint o’ < 6i + 1 is an acceptable promise for
the system specification.

By computing antecedents and consequents, we concluded that the top-level
system guarantees o’ < 6i + 1 as long as the input satisfies ¢ < 0.

This example shows that the computation of antecedents and consequents
plays a key role in the identification of pre/post conditions. One may be tempted
to link antecedents to assumptions and consequents to guarantees. This is not
always so. Figure |2[ show a situation in which we again have two components
connected in series, M7 and My, with inputs and outputs as before. Now we are
given the top level assumptions and guarantees, and we also know the assump-
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Fig. 2: Two components connected in series. We are given the specification of the
top-level system and the specification of M;. The problem is to find the pre/post
conditions of M in order to obtain the given system-level specifications.

tions and guarantees of M;. The problem is to find the pre/post conditions of
M, using this data.

To start with, we know that the top level assumes that ¢ < 1. Under these
assumptions, M; guarantees o < 2¢ + 1. The assumptions of M5 should be
met when the top-level system is operating within its assumptions. Thus, the
assumptions of My should be implied by the data (i < 1) A (o < 2i+ 1). Since
the assumptions of Ms should only depend on o, we obtain the expression o < 3.

Now we look for the guarantees of My, which we call . The guarantees of
M; and M together must imply the top-level guarantees. Thus, we have the
expression Y A (0 < 2i+ 1) — (o) < 4i — 1). In other words, ¢ is an antecedent
of 0 < 2i+ 1 in the context o’ < 47 — 1. We require ¢ to only refer to variables
o and o' and observe that o' < 20 — 3 is an acceptable promise.

We conclude that M, should assume o < 3 and promise o' < 20 — 3.

The examples just described motivate us to study automated mechanisms for
the computation of antecedents and consequents of formulas in a given context
with the objective of removing dependencies on irrelevant variables. We first
consider this problem in the setting where the model of the theory is a com-
plete partial order. We treat antecedents and consequents in a unified manner
and formulate both notions as optimization problems. We then specialize our
considerations to formulas expressed as linear constraints in a context of lin-
ear inequalities and provide efficient algorithms to address this problem. Our
previous discussion shows that this problem is of relevance to formal system
design.

2 Computing antecedents and consequents in partial
orders

In this section, we consider the computation of antecedents and consequents of
atomic formulas from a first-order theory in a structure endowed with a partial
order. We establish a link between this problem and optimization. Our attention
will be on atomic formulas of the form f(x,g(y)) < K, where y is an array of
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irrelevant variables and f is monotonic in the second argument. In other words,
we assume that the irrelevant variables can be separated from the rest of the
variables in the formula. We use a context I" to bound g¢(y) using an expres-
sion that does not depend on y. This allows us to eliminate irrelevant variables
from the original formula. We show that this framework supports formula re-
finement /abstraction for propositional logic and linear inequalities.

Our description of formal languages borrows notation from [1]. Let (F,R)
be the signature of the first order language L and let V be a set of variables.
That is, let F and R be sets of function and relation symbols of various arities.
Let M = (Da, FM,RM) be a structure in which we interpret L. Here Dy
is a set called the domain. For each function symbol f € F of arity n, there
is fM e FM such that fM: D}y — D; and for each m-ary relation symbol
R € R, we have RM € R such that RM C D7Y,.

We will assume that D is a bounded, complete partial order and that R
contains a binary relation, denoted <, whose interpretation <4 in M is the
partial order relation of D 4.

Let X = {z;}"; CVand Y = {y;}’.; C V be disjoint sets of variables,
where the elements of Y will be called irrelevant variables. Suppose K € F is
a 0-ary (a constant) function symbol, f is an (m + 1)-ary term generated by F
and X UY, and g is an n-ary term generated by F and Y. Moreover, suppose
that the function f™ is monotonic in its last argument. This is the problem we
want to solve:

Given an atomic formula ¢ of the form

¢: f(xla'",xmag(yla"'ayn))SK? (1)

a set of formulas I', and a structure M, synthesize an antecedent or con-
sequent of the atomic formula ¢ in the context I' when the formulas are
interpreted in M. The resulting formulas cannot contain irrelevant variables.

We assume that the context I” contains, in addition to irrelevant variables
and X variables, a set of variables Z = {z;}¢_; disjoint from X and Y. From
now on, we will keep the following notation: m denotes the number of variables
that do not need to be eliminated from ¢, n the number of irrelevant variables
in ¢, o the number of Z variables in I, and N the number of formulas in I

We define functions gf‘, gM: D;\",ﬁ'o — Dy as follows:

L. M
maximize bi,...,bn
gf(ah...,amml, 1 Co) = { b1, ibn€Dpg 9" ) (2)
subject to M, [z:=a,y:=b,z:=c T
and
minimize bi,...,b
g (a1, ... am,c1,. .., Co) = b1obn€D A g7 (b ") (3)
subject to M, [z:=a,y:=b,z:=] E I,
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where the notation M, [x := a,y := b, z := ¢] means that the formula is satisfied
in the structure M after substituting the variables x; by a;, y; by b;, and z; by
G- gf‘ and g™ are well defined because D4 is complete and bounded.

We assume that the term algebra generated by F and X UZ contains (m-o)-
ary terms g4 and g_ whose interpretations in M are gﬁ\r/‘ and g™, respectively.
We have the following result:

Theorem 1. Let ¢’ and ¢” be
¢I: f(xl,"'7xmag+(1'17"'axmvzla"'azo))SK (4)

and
" (1 Ty G (T Ty 21, 20)) < K. (5)
These formulas satisfy M= (I'N¢') = ¢ and M = (I' A ¢) = ¢".

Proof. Let a;,b;,c, € Dpag for i <m, j < n, and k < o. First we will show that
MET = (g1, 9n) € (@1, s Tms 21, 20). (6)

If M,z :=a,y:=0b,z:=c] £ T, the result holds vacuously. If M, [z :=a,y :=
b,z :=c| = I', then from we have

gM(bl,...,bn) <m gf’(al,...,am,cl,...,co),
showing that @ holds.
Suppose M, [z :=a,y :=b,z:=c] = (I" A ¢'). We have from @
Mxz:=a,y:=bz:=clE(g(y1,---Yn) < g+ (T1, ..., Ty 21, - - - Z0))-
It follows that
Mz:=a,y:=bz:=cE&NGW1,- - Yn) < g (T1, ., Tm, 21, 20)),
which means that

(fM(ah e aam7g<|j§/l(a17 ey Ay C1y e aco)) SM KM)/\
(gM(by1,...by) <pm gf(al, ey Uy CLy e Co))-
Since fM is monotonic in the last argument, we obtain
fM(a1’ A 7am7gM(b1) R bn)) SM KM'

Thus, M, [z :=a,y := b,z := ¢] E ¢, proving the first part of the theorem.
We will prove that

MET = (g (21, ,Zmy 21, Z0) < g1, - - Yn))- (7)
Suppose M, [z := a,y := b,z := ¢] = I, then from we have

g’ﬁ/l(a/la"'aamacla" '700) SM gM(bla"'abn)a
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showing that (7)) holds.
Suppose M, [z :=a,y := b,z :=c] = (I' A ). We have from (7))
Mz :=a,y:=bz:=clFE(9-(T1,- -y Tm, 21, 20) < g(Y1,---Yn))-
It follows that
M x:=a,y:=bz:=clE PN (g-(T1,-- s Tm, 215+ 20) < g(Y1,---Yn))s
which means that

(fM(ala"'aa‘mng(bla"'bn)) SM KM)/\

(gf’l(ah...,am,cl,...co) <m gM(bl,...bn)).

Since f™ is monotonic in the last argument, we conclude that
fM(a17 A ,am7g£/t(a17 R 7a7n7cl7 R ’CO)) SM KM'

Thus, M, [z :=a,y := b,z := ¢| = ¢", proving the second part. O

Theorem [1] gives us antecedents and consequents of atomic formulas ¢ of the
form such that the result lacks irrelevant variables.

Ezample 1. Suppose (F,R) is the signature of a propositional language and R
only contains a binary relation <. We will interpret this language in the model
M with domain {0,1}, where we will assume that 0 <x4 1. Suppose we want to
compute antecedents and consequents of the formula

¢: (pAg) VT,
in the context I': s = g, where ¢ is an irrelevant variable. We can apply Theorem
as follows: We observe that = and < have the same semantics in M. Thus,

we can write ¢ as ¢: (-pV —q) < r. Let g(¢) = —¢ and f(p,z) = —p V x. Then
M is monotonic in its last argument. To apply Theorem [1} we compute gf‘:

M maximize —gq
gy (a,c) = ¢ be{0,1} —
subject to M, [p:=a,q:=b,s:=c]Fs<q

Thus, g4 (p,s) = —s. By Theorem (1}, we conclude that f(p,g+(p,s)) < r is an
antecedent of ¢ in the given context, i.e., we compute

pV-as<r,

which is equivalent to (p A s) V r. L]
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3 Linear inequality constraints

Now we apply the results of Section [2] to the situation when formulas are ex-
pressed as linear inequalities. In this section, we interpret formulas in only one
structure, allowing us to relax the distinction between formulas and their inter-
pretations. Consider the formula ¢ given by

¢ Y pimi+ Y aqiyi <, (8)
i=1 i=1

where r and the p; and ¢; are constant symbols. X = {z;}"; and Y = {y;},
are sets of variables. Y is the set of irrelevant variables. We also have a context
I', which is a set of linear inequalities of the form

N

m n o
F=3> aiwi+ Y Bijyi+ Y vz < K : (9)
j=1 j=1 j=1

i=1

where the K, ag7 f, and %j are constant symbols, and Z = {#}9_, is a set of
variables disjoint from X and Y.

We interpret these formulas in the extended real line R = R U {—o0, 00},
which is a complete, bounded partial order. In this setting, the term f is given
by f(z1,...,2n, w) = >, &;z;+w, the interpretation of which is clearly mono-
tonic in the last argument. Therefore, we can eliminate irrelevant variables from
¢ by using Theorem

After interpreting the formulas, the constant symbols become real numbers.
Let A = (aij) € RNXm, B = (ﬁm) € RNX", C = ('Yij) S RNXO, K € RN,
p € R™ and g € R™. We also let z = (x;), y = (yi), 2 = (2;) be m~, n-, and
o-dimensional vectors of variables, respectively.

Our problem is to compute antecedents/consequents of
¢: plz+q'y<r

in the context
I': Ax+By+Cz< K

such that the result lacks irrelevant variables.

Let b(z,z) = K — Az — Cz. We obtain the following corollary from Theorem
m

Corollary 1. Let ¢ and I' be as above. Let

mazimize qTy
gy(z,2) = LR (10)
subject to By < b(x, z)



8 Incer et al.

and

minimize q'y
g-(2,2) = ¢ ver (11)
subject to By < b(x, 2).
Then the formula pTx + g4 (x,2) < r is an antecedent of ¢ in the context I' and
pTx+ g_(x,2) <r is a consequent from ¢ in the context I'.

Ezample 2. Suppose we wish to eliminate variables y; and yo from 2z + y; —
2yo < 5 through antecedent computation, using the context {z — 2y; +y2 + 2z <
1,3y; — 4y, < 6}. We compute

maximize y; — 2ys
y1,Y2€R 2
g+(x,2) = subject to =z —2y; +y2+2<1 = 4_g($+z)~

3y1 —4y2 <6
The antecedent formula is 2z + 4 — 2(z + 2) < 5, which becomes 8z — 22 < 5. m

Ezxample 3. Suppose we wish to eliminate variables y; and yo from x + 5y; —
2y2 < 5 by the computation of a consequent, using the context {x — 2y; + y2 +
z < 1,3y; — 4y2 < 6}. We compute

minimize  5y; — 2ys

y1,Y2€R 14
g-(2,2) = subject to = —2y; +y2+2<1 = —4+ g(“ﬁLz)
3y1 —4y2 <6
The consequent is x — 4 + %(x +2) <5, or 19z + 14z < 45. =

3.1 Solving the symbolic optimization problems

The next issue we face is the computation of and . Both are lin-
ear programs, but their solutions are symbolic due to the presence of b(z, 2).
We observe that if we have a context I'” such that I' = I'" A I'", and if ¢’
is an antecedent/consequent of ¢ in the context I'" then ¢’ is also an an-
tecedent/consequent in the context I'. First, we will discuss conditions required
for solving linear programs with symbolic constraints when the context has as
many constraints as optimization variables (i.e., when N = n). Then we will dis-
cuss approaches for selecting from I" a set of formulas that meets these require-
ments. We consider two selection criteria: a method based on positive solutions
to linear equations and a method based on linear programming.

Optimization in a subset of the context. A linear program achieves its
optimal value on the boundary of its constraints. If the context I" contains NV
constraints and is a bounded polyhedron, then the optimal value of the linear
program will occur at one of the (]T\L] ) possible vertices. We will look for ways
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to choose n constraints from I' such that the optimization problems achieve
optimal values at the vertex determined by those n constraints. First, we focus
on solving symbolic LPs when the context contains n constraints. The following
definition will be useful:

Definition 1. Let M € R™*™ and v € R™. We say that (M,v) is a refining pair
if M is invertible and (MT)~'v has nonnegative entries. We say that the pair
(M, v) is an abstractive pair if M is invertible and —(MT)~'v has nonnegative
entries.

As the next result shows, these conditions are sufficient to solve the problems
and when there are as many context formulas as irrelevant variables
(i.e., when N = n). Suppose J C {1,..., N} has cardinality n. We let By =
(B..4)1j=1 and by = (by,)i; be the J-indexed rows of B and b, respectively.

Lemma 1. Suppose (By,q) is a refining pair. Then
mazimize qTy
yER™ =q"B;'b(x, 2).
subject to  Byy < by(z, 2)
Suppose (By,q) is an abstractive pair. Then
minimize qTy
yER™ =q"B;'b(z, 2).
subject to  Byy < bj(x,z)

Proof. Let (By,q) be a refining pair. We consider the first problem and its
Lagrange dual (see [3], Section 5.2.1):

. T maximize  — bJA
imald e T4 dual b A BT\ 0
prima . iect t —qg=
subject to  Byy < by(z, 2) Stbject 1o \ J> 0 1

The dual problem only admits the solution \* = (BT)~!q if \* > 0, which is the
case, as (By,q) is a refining pair. Thus, the optimal value of the dual problem
is v* = —qT(B;'by). As strong duality holds for any linear program (see [3],
Section 5.2.4), v* is also the optimal value of the primal problem. The statement
of the theorem follows.

Now suppose (B, q) is an abstractive pair. We consider the second problem
and its dual:

L T maximize  — bJA
il mlmymlze q'y dual b A BT 0
prima ject t =
subject to By < by(w, 2) P A J> 0+ !

The dual only admits the solution \* = —(B})~!¢ if A* > 0, which is the case
because (B, q) is an abstractive pair. The optimal value of the dual problem is
v* = qT(leb). Due to strong duality, v* is also the optimal value of the primal
problem. U
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As a consequence of Corollary [[] and Lemma [, we obtain the following

Corollary 2. With all definitions as above, if (By,q) is a refining pair, then
pTx + qTlebJ(:E,z) < 7 is an antecedent of pTx + qTy < r in the context
By < b(x,z). If (By,q) is an abstractive pair, then pTx + qTBgle(x,z) <ris
a consequent of pTx + qTy < r in the context By < b(z, z).

Corollary [2| gives explicit formulas for computing antecedents/consequents of
a formula in a context. This result is missing methods for computing J, the set
of the indices of formulas in I', in such a way that it yields refining or abstractive
pairs (By, q), as needed. We consider two methods to identify J.

Computing J by seeking positive solutions to linear equations. Our first
method is based on identifying constraints yielding linear systems of equations
whose solutions are guaranteed to be nonnegative. We will use the following
result.

Theorem 2 (Kaykobad [5]). Let M = (pi;) € R™™™ and v € R™. Suppose

the entries of M are nonnegative, its diagonal entries are positive, the entries

of v are positive, and v; > Zj# uij% for alli < n. Then M is invertible and
37

M~y has positive entries.

A pair (M, v) satisfying the conditions of Theorem [2| we will call a Kaykobad
pair. We have the following result.

Lemma 2. Let Q be an n x n diagonal matriz whose i-th entry is SIGN(q;). Let
By = B,Q and ¢ = Qq. If (B}, q) is a Kaykobad pair, then (Bjy,q) is a refining
pair. If (—BY,q) is a Kaykobad pair, then (By,q) is an abstractive pair.

Proof. Suppose (B},q_) is a Kaykobad pair. Then B} is invertible. We have
BJ(BJQ)_l = BJQ(BJ)_l = [ and (BJQ)_lBJ = Q(BJ)_l(BJQ)Q = I, SO
By is invertible. Moreover, we have

0<(B)™'q=(QB))(Qa) = (B))'q,

which means that (B, q) is a refining pair.
If (—BJ,q) is a Kaykobad pair, then B] is invertible, which means that so is
Bj. Moreover,

0<—(B})"'q=—-(@B})~(Qq) =—(B}) "¢
Thus, (By, q) is an abstractive pair. O

Corollary 2]and Lemma[2]yield a method for computing antecedents and con-
sequents of formulas lacking irrelevant variables. To use it, we must construct
J such that (B, q) meets the corollary’s conditions. We construct J by choos-
ing n formulas from the context I'; these formulas must meet the conditions of
a Kaykobad pair. One advantage of the Kaykobad condition is that it allows
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Algorithm 1 Antecedents and consequents for linear inequality constraints by
identifying systems of equations with positive solutions

9:
10:
11:
12:
13:

14:
15:

16:
17:
18:
19:

20:
21:
22:
23:

24:
25:
26:
27:
28:
29:
30:
31:
32:
33:

Input: Term to transform pTz + ¢Ty < r, context I,
transform instruction s (true for antecedents and false for consequents)
Output: Transformed term ¢’ lacking any y variables

MatrixRowTerms « () > Rows of the context matrix A
PartialSums < ZEROS(LENGTH(y))
TCoeff + —1
if s then
TCoeff 1
for i =1 to i = LENGTH(y) do > One iteration per row of context matrix
IthRowFound < false > Indicate whether we could add the i-th row
for v € I' \ MatrixRowTerms do
> 1. Verifying Kaykobad pair: sign of nonzero matrix terms
TermlIsInvalid « false
for j =1 to j = LENGTH(y) do
if COEFF(7,y;) # 0 and SIGN(COEFF(7, y;)) # SIGN(g;) - TCoeff then
TermlIsInvalid < true
break
> 2. Verifying Kaykobad pair: matrix diagonal terms
if COEFF(7,y;) = 0 or TermlIsInvalid then
next
> 3. Verifying Kaykobad pair: relationship between matrix and vector entries
Residuals < zeros(LENGTH(y))
for j =1 to j = LENGTH(y) do
if j #i then
Residuals[j] < s1GN(q;) - TCoeff - COEFF(7,5) - sommaizan
if |g;| - TCoeff < PartialSums[j] + Residuals[j] then
TermlsInvalid + true
break
if not TermlIsInvalid then
> Resulting matrix is meeting Kaykobad pair conditions at i-th row
IthRowFound < true
for j =1 to j = LENGTH(y) do
PartialSums[j] <— PartialSums[j] + Residuals[j]
MatrixRowTerms.append(y)
break
if not IthRowFound then
return Error: Cannot transform term
B < MaTrixFrRoMTERMS(MatrixRowTerms, y)
b < VEcToRFROMTERMS(MatrixRowTerms, y)
return pTz +¢"B b <r




12 Incer et al.

us to incrementally identify suitable constraints to add to the context I, i.e.,
we don’t have to select n constraints before we run the verification. That is,
when we have identified k£ < n constraints, we can easily verify whether a candi-
date (k + 1)-th formula would be acceptable for constructing a Kaykobad pair.
Algorithm [1] computes antecedents and consequents for linear inequality con-
straints based on Corollary 2] Lines [6}{30] search the context I for n constraints
meeting the Kaykobad conditions. The rest of the algorithm computes the an-
tecedents/consequents. If there are n variables to be eliminated, and N = |I'|
constraints in the context I', the algorithm has complexity O(n?N + N3). The
function COEFF(v, y;) extracts the coefficient of the variable y; from the term .
The call MATRIXFROMTERMS(MatrixRowTerms, y) extracts all coefficients of
the y variables contained in MatrixRowTerms and makes these coefficients the
rows of the resulting matrix. The call VECTORFROMTERMS(MatrixRowTerms, y)
returns a vector of all expressions contained in MatrixRowTerms with their y
variables removed. These are the elements of b(z, z). Finally, DIAG(v) returns a
diagonal matrix whose entries are the vector v.

Computing J via linear programming. Now we will build J by numerically
solving and for fixed values of = and z.

Lemma 3. Let a € R™ and c € R°.
— Suppose g4 (a,c) is finite and the optimum of the LP (with x = a and
z = ¢) is attained at y*. Let J = {z ’ bi(a,c) — Z?Zl Bijy; = 0} and assume

that |J| = n, where n is the number of optimization variables y in g.. If By
is invertible, then (By,q) is a refining pair.

— Similarly, suppose g_(a,c) is finite and the optimum of the LP (with
x =a and z = ¢) is attained at y*. Let J = {z ‘ bi(a,c) — Z;;l Bijy; = 0}
and assume that |J| = n. If By is invertible, then (By,q) is an abstractive

pair.

Proof. We prove the first part. Consider the following problems:

o T maximize — b(a,c)TA
minimize  — qTy D) N X i, .
y : =
subject to By < b(a,c) subject to >0 4

Since g4 (a, c) is finite, the primal is feasible. By strong duality, so is the dual. Let
A* be the value of A\ where the dual attains its optimum. Then A* > 0 and 0 =
BTA*—q = BI\% —|—B})\} —q, where J = {1,...,N}\ J. Due to complementary
slackness, we know that )\} = 0. Thus, 0 = BJ\% — ¢. By assumption, By
is invertible. Then (By,q) is a refining pair. The proof of the second part is
similar. U

Lemma [2] allows us to obtain the solution to a linear programming problem
with symbolic constraints By < b(x,z) in a reduced context Byy < bj(z, z),
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Algorithm 2 Antecedents and consequents for linear inequality constraints
through linear programming

Input: Term to transform p'xz + ¢Ty < r, context I, a € R™, ¢ € R,
transform instruction s (true for antecedents and false for consequents)

Output: Transformed term ¢’ lacking any y variables
B + MATRIXFROMTERMS (I, y)
b <— VECTORFROMTERMS(I, y)
be + EVALUATE(b, a, ¢)
if s then

(success, y*) + LINEARPROGRAMMING(—q, B, b)
else

(success, y*) + LINEARPROGRAMMING(q, B, b.)

if not success then
return Error: LP obtained after evaluation at (a,c) is unfeasible
2 S« be — By*
J+0
: for j =1 to j = LENGTH(b) do
if S; =0 then
J—Ju{j}
. (success, By) < MATRIXINV(B)
: if not success then
return Error: cannot invert By

e e el el
DU WO ©

: return pTz 4+ ¢"Byby <r

where we identify J by solving a numerical LP. Lemma [2] and Corollary [2] yield
a method for computing antecedents and consequents. This method is reflected in
Algorithm[2} As before, MATRIXFROMTERMS(I', y) and VECTORFROMTERMS(T,
y) extract from the context I' the matrix B and symbolic vector b(z, z) of the
constraints By < b(z,2). EVALUATE(b, a,c) returns the vector b(a,c) € RYM.
LINEARPROGRAMMING(q, B, b.) solves the LP mgi/n. qTy subject to By < b, and

returns a success variable and the value y* where the minimum is attained. The
success variable is true when the LP is feasible and has a finite solution. MA-
TRIXINV computes matrix inverses. Its success variable is false when the matrix
is not invertible.

4 Conclusions

We considered the problem of eliminating variables from a formula by computing
refinements and abstractions in a context. First we treated the problem in the
setting of a partial order. Then the results were applied to linear inequality
constraints. Progress in two areas would extend the reach of the techniques
obtained for linear inequalities.

— Methods to efficiently select a set of linear equations such that their solution
is nonnegative.
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— Solving linear programming problems with symbolic constraints.

The main theorem we presented can be directly extended to handle nonlinear
constraints and modal logic.
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