RWTH Aachen

Department of Computer Science
Technical Report

Computing Maximum Reachability
Probabilities in Markovian Timed
Automata

Taolue Chen, Tingting Han, Joost-Pieter Katoen, and Alexandru
Mereacre

ISSN 0935-3232 . Aachener Informatik Berichte . AlIB-2010-06

RWTH Aachen . Department of Computer Science . June 2010



The publications of the Department of Computer Science of RWTH Aachen University
are in general accessible through the World Wide Web.

http://aib.informatik.rwth-aachen.de/



Computing Maximum Reachability Probabilities in
Markovian Timed Automata

Taolue Chen', Tingting Han?, Joost-Pieter Katoen!?, and Alexandru Mereacre?

! Formal Methods and Tools, University of Twente, The Netherlands
2 Software Modelling and Verification, RWTH Aachen University, Germany

Abstract. We propose a novel stochastic extension of timed automata, i.e. Marko-
vian Timed Automata (MTA). We study the problem of optimizing the reacha-

bility probabilities in this model. Two variants are considered, namely, the time-

bounded and unbounded reachability. In each case, we propose Bellman equations

to characterize the probability. For the former, we provide two approaches to solve

the Bellman equations, namely, the discretization and a reduction to Hamilton-

Jacobi-Bellman equations. For the latter, we show that in the single-clock case,

the problem can be reduced to solving a system of linear equations, whose coef-

ficients are the time-bounded reachability probabilities in CTMDPs.

1 Introduction

This paper introduces Markovian timed automata (MTA, for short), an extension of
timed automata [AD94] with exponential location residence times. An MTA has as
semantics a continuous-space Markov decision process (MDP). MTA are rather expres-
sive. Zero-clock MTA correspond to a subclass of continuous-time Markov decision pro-
cesses (CTMDP, [BHKH05,BFKT09]), whereas probabilistic timed automata (PTAs)
[KNSS02] are obtained by basically ignoring the exit rates in any location. In earlier
work [CHKMO09a], we have used deterministic MTA as specification formalism for linear
real-time properties over stochastic processes.

This paper focuses on determining maximal reachability probabilities in MTA. Two
variants are considered: what is the maximal likelihood to hit a set of goal locations
within a given deadline, and how is this probability determined in absence of such dead-
line? To solve these issues, we adopt the standard region construction [AD94] to MTA,
and show that region graphs are in fact a decision variant of piecewise-deterministic
Markov processes (PDPs) [Dav84], a well-studied class of stochastic processes in e.g.,
stochastic control theory and financial mathematics. In this paper, this variant is termed
as piecewise-deterministic Markov decision processes (PDDPs, for short). We character-
ize maximal time-bounded reachability probabilities in PDDPs by a variant of the Bell-
man equation. This provides the basis for two approaches to compute such probabilities.
The first approach uses discretization, and shows that max-reachability probabilities in
a PDDP can be reduced to maximal reachability probabilities in an MDP, for which
various efficient algorithms, such as value iteration [Ber95] exist. We show that the ac-
curacy of our result is (1 —e™*)-(1 — e=*T) where h is the discretization step, T is the
deadline, and ) is the maximal rate of an exponential distribution in the MTA. The sec-
ond approach is based on partial differential equations (PDEs), in particular Hamilton-
Jacobi-Bellman equations. Finally, we provide a Bellman equation for time-unbounded
reachability probabilities in PDDPs, and show that for one-clock MTA solving a linear
equation whose coefficients are reachability probabilities in (locally uniform) CTMDPs
[NSK09,BFK*09]. In this paper, we focus on the mazimum probabilities. However, all
the results can be adapted to the minimum ones in a straightforward way.

Some related works are in order: [BBB1T07,BBBT08,BBBMOS|] provides a quantita-
tive interpretation to timed automata where delays and discrete choices are interpreted
probabilistically. In this approach, delays of unbounded clocks are governed by exponen-
tial distributions like in CTMCs. Decidability results have been obtained for almost-sure



properties [BBBT08] and quantitative verification [BBBMO0S] for (a subclass of) single-
clock timed automata. This probabilistic semantics roughly corresponds to determinis-
tic MTA, as considered in [CHKMO09a]. Moreover, [BF09] considered stochastic timed
games. Time-unbounded reachability problems were addressed for these models. It was
shown that the problem is undecidable in general, and becomes decidable if restrict-
ing to single-clock lé—player games and qualitative case. MTA are essentially lé—player
stochastic timed games. However, we are mainly dealing with approzimated quantitative
analysis of both time-bounded and unbounded cases.

2 Markov processes with decision

Given a set H, let Pr : F(H) — [0,1] be a probability measure on the measurable
space (H,F(H)), where F(H) is a o-algebra over H. Let Distr(H) denote the set of
probability measure on this measurable space.

Definition 1 (MDP). A Markov decision process is a tuple D = (Act, S, so, P) where
Act is a finite set of actions; S is a set of states; sqg is the initial state; P : S x Act x
F(S) — [0,1] is the transition probability function, where P(-,-, A) is measurable for
any A € F(5).

P(s,a, A) is the one-step transition probability from state s € S to the set of states
A € F(S) by taking action o« € Act. We assume w.l.o.g. that there is no internal
nondeterminism, i.e., the actions enabled at each state are pairwise different.

Piecewise-deterministic Markov decision processes. The model piecewise-deterministic
Markov processes (PDPs) [Dav84] constitute a general model for virtually any stochastic
system without diffusions [Dav93] and has been applied to a variety of problems in
engineering, operations research, management science, and economics. Powerful analysis
and control techniques for PDPs have been developed [LL85,LY91,CD88].

A piecewise-deterministic (Markov) decision process (PDDP) is a PDP with de-
cisions where the exit rate function, the flow function and the transition probability
function might depend on a set of parameters (actions). Generally a PDDP does not
define any stochastic process, since it is inherently nondeterministic. By resolving the
nondeterminism (i.e., specifying all actions in PDDP) a PDP is derived. In this paper
we consider a simple versions of PDDPs where only the transition probability function
depends on a given action.

Let us first introduce some notions. Let XY={z1, ..., x,, } be a set of variables in R. An
X-valuation is a function 7:X¥—R assigning to each variable = a value n(x). Let V(X)
denote the set of all valuations over X. A constraint over X', denoted by g, is a subset of
R™. Let B(X) denote the set of constraints over X. An X-valuation n satisfies constraint
g, denoted n = g, if (n(x1), ...,n(zyn)) € g. For geB(X), a constraint over X={z1, ...,z },
let g be the closure of g, g the interior of g, and dg = g\ ¢ the boundary of g, e.g., for
gzw%—2x2<1.5 A x3>2, we have f]:x% — 2xo<1.5 AN x3>2, §:$%—2x2<1.5 A x3>2, and
dg equals 23 —229=1.5 A 3=2.

A PDDP is a hybrid stochastic decision process involving discrete control (i.e., lo-
cations) and continuous variables. To each control location z of a PDDP, an invariant
Inv(z) is associated, a constraint over X’ which constrains the variable values in z. The
state of a PDDP is a pair (z,7) with control location z and 7 a variable valuation. For
the set Z of locations, let S = {(z,7n) | z € Z,n = Inv(z) } be the state space of the
PDDP. The notions of closure, interior and boundary can be lifted to S in a straightfor-
ward manner, e.g., IS = (J,.,{2} x dInv(z) is the boundary of S; S and S are defined
in a similar way.

Definition 2 (PDDP [Dav93]). A PDDP is a tuple Z = (Act, Z, X, Inv, ¢, A, p)
where Act is a finite set of actions; Z is a finite set of locations; X is a finite set
of variables; Inv : Z — B(X) is an invariant function; ¢ : Z x V(X) x R — V(X)



is a flow function'; A : S — R is an exit rate function satisfying for any € € S:
Je(§) > 0. function t — A(E®t) is integrable on [0,¢€(£)), where (z,1) Dt = (2, ¢(2,1,1))
and pu: (SUBS) x Act x F(S) — [0,1] is the transition probability function satisfying?:
(&, o, {&}) = 0, where F(S) is a o-algebra generated by the union | J, {2} x A. with
A, C F(Inv(z)).

Let us explain the behavior of a PDDP. A PDDP can reside in a location z as
long as Inv(z) holds. On entering state £ = (z,7), the PDDP can either delay or take
a Markovian jump. By delaying, the next state £’ = £ @& ¢, i.e., the PDDP remains in
location z while all its continuous variables are updated according to ¢(z,n,t). The flow
function ¢ defines the time-dependent behavior in a single location, in particular, how
the variable valuations change when time elapses. State £ @ t is the timed successor of
state £ (on the same location) given that ¢ time units have passed. In case of a Markovian
jump, the next state " = (2, 7)) € S is reached with probability (€, , {£”}) by taking
action «. The residence time of a state is exponentially distributed; this is defined by
the function A. A third possibility for a PDDP to evolve is by taking forced transitions.
When the variable valuation 7 satisfies the boundary, i.e., n | dInv(z), the PDDP
is forced to take a boundary jump, i.e., it has to leave location z. With probability
w(€, o, {€"}) it then moves to state & for arbitrary action a € Act.

The PDP is piecewise-deterministic because in each location (one piece) the behavior
is deterministically determined by ¢. The decision process is Markovian as the current
state contains all the information to determine the future progress of the process.

3 Markovian timed automata

We use a special case of nonnegative variables, called clocks. We write 0 for the valuation
that assigns 0 to all clocks. For a subset X CX, the reset of X, denoted n[X := 0], is the
valuation 7’ such that Vee X. n'(x)=0 and Vz ¢ X. n/(z)=n(x). For § € R>o, n+49 is the
valuation 1" such that Vo € X. n/(x)=n(z)+0, which implies that all clocks proceed at
the same speed, or equivalently, Va; € X. 2; = 1. A clock constraint on X is an expression
of the form z i ¢, or the conjunction of clock constraints, where x€X, 1 €{<,<,>,>}
and c € N.

Definition 3 (MTA). An MTA is a tuple M = (Act, X, Loc, oy, E,~>), where Act
is a finite set of actions; X is a finite set of clocks; Loc is a finite set of loca-
tions; {9 € Loc is the initial location; E' : Loc — Rxq is the exit rate function; and
~ C Loc x Act x B(X) x Distr(2¥ x Loc) is the edge relation.

Let Z(¢,m) € Act be the set of actions enabled in location ¢ € Loc under clock val-
uation 7 € V(X). For simplicity we abbreviate (£,c, g,() €~ by £ “¥ ¢, where ¢ is a
probability distribution over 2% x Loc. Compared to the DMTA in [CHKMO09a], where
the edge relation is defined as ~ C Loex B (X)x2%¥ x Distr(Loc), the MTA model allows
each set of transitions to reset their clocks differently. This has also been used in proba-
bilistic timed automata (PTA, [KNSS02]). In this sense, our model can be considered as
a continuous-time extension of PTAs. The locally uniform [BHKHO05] continuous-time
MDPs (CTMDPs) [NSK09] with finite state space are zero-clock MTAs (i.e., X = @).

Example 1. An example MTA is shown in Fig.1, where there are 4 locations with £
the initial location. Note that the sub-probability distribution can be fixed by adding a
trap location. The resets are over distributions. In £y, there is a nondeterministic choice
between a; and as. It is similar for ¢5 with v and ~s. 3 is the goal location, which will
be used later.denoted by a double cycle.

! The flow function is the solution of a system of ODEs with a Lipschitz continuous vector
field.
2 (€, @, A) is a shorthand for (u(€, @))(A).
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Fig.1. An example MTA

Definition 4. Finite paths in MTA M are of the form £y 2L ¢ 211, .0 where
for each edge 0; “3* ¢; of M with Ci(Xiylix1) >0 (4; € Loc, o € Act, t; € Rsg, X; C X
and 0 < i < n), we have that n; is a valid clock valuation on entering location ¢; satisfying
no =0, (i +t;) = gi, and niy1 = (n; + t:)[X; := 0]. Let Paths™ (resp. Paths™(¢))
denote the set of finite paths (resp. starting in £) in M. For pEPaths™ let pln]:=¢,, be
the n-th location of p and p{n):=t,, be the time spent in L,,.

Semantics. The semantics of an MTA is given as an MDP. A state of an MTA is of
the form (¢,7n) where £ € Loc and n € V(X) is a clock valuation.

Definition 5. Let M = (Act, X, Loc, £y, E,~) be an MTA. The MDP associated with
M is D(M) = (Act, S, so, P) where S = Locx V(X), so=(o,0), and for each edge £ %3 ¢
in M with {(X,¢') =p >0 and any n = g, we have:

Pt )= [ @O 1,04 7) p dr, 1)

Rgg

where A = {(¢',n') | IT€R>0. 0 = (n + 7)[X:=0] andn + 7 |= g} and 14(-) is the
characteristic function, i.e., 14(n+7) =1 ifn+7 = g; 0, otherwise.

Intuitively, an MTA behaves as follows. Given an edge ¢ “¥ ¢ such that ¢(X,¢) =
p > 0, i.e., there is a transition from £ to ¢ under action «, if more than one action
is enabled in state (¢,7) then one of them is chosen nondeterministically. Given that
action « is chosen, consider an interval I = [t1,t2] C R such that for each ¢t € I,
17—+t = g. The probability of taking the a-transition from state (¢,7) to the set of states
A={(,(n+t)[X:=0)) [ tel}isp- (e Pt _ = Bl)tz)

We now consider the probability of a set of paths. Given an MTA M, C (4o, ayp,
Io,...;on_1,1,_1,€,) (C for short) is the cylinder set where (£, ...,¢,) € Loc™* and
I; € Ry. The cylinder set denotes a set of infinite paths p in M such that p[i] = ¢; and
pli) € I;. Let Prn/\;l (C) denote the probability of C' such that the initial clock valuation

in location £y is ny. Let Prn/\: (C) :=P§*(no), where PM(n) is defined as follows:
1 ifi=n

P ()= / E()-e BT 1 (n+7)-p; - P{\fl(n’) dr it 0<i<n, (2)
I; ——

() (x%)

where ' := (n + 7)[X; := 0]. Intuitively, P (1;) is the probability of the cylinder set C
starting from ¢; and n; to £,. It is recursively defined by the product of the probability
of taking a transition from ¢; to ¢;11 within time interval I; (cf. (x) and (1)) and the
probability of the suffix cylinder set from ¢;11 and 7;41 on (cf. (5x)).

Schedulers. MTA incorporate nondeterministic decisions, which are resolved by sched-
ulers (a.k.a, adversaries, policies, strategies, etc). For deciding which of the next action
to take, generally a scheduler may “have access” to the current state only (memory-
less/positional schedulers), or to the path from the initial to the current state (history
dependent schedulers). In this paper, we are mainly interested in maximizing reachability
probabilities. To this purpose, it is not difficult to see that, at each state, the scheduler
can prescribe the decision solely depending on the current state instead of the history.
Namely, only positional schedulers suffice. We stress that the decision is made at the



level of states instead of locations, which implies that both the location and the clock
valuation are relevant. Moreover, for time-bounded reachability probabilities, the global
time affects the decision. (It can be considered as an extra clock which is never reset; cf.
Section 5.) Hence, we consider a subclass of schedulers, namely, the total time positional
(TTP) deterministic schedulers [NSK09], which guarantee the optimal solutions in the
current setting (cf. [Ver85] for details).

Definition 6. A TTP scheduler for an MTA M is a measurable function u:Loch'i%‘ X
R>o—Act such that for any location ¢, clock valuation n and time t, w(¢,n,t)€Z({,n).

We denote U as the set of all TTP schedulers. Given M and a scheduler u, one can
obtain a Markov process (with continuous state space) in the standard way.

Problem statement. In this paper, we are mainly interested in maximizing reachability
probabilities in an MTA M. There are two variants: time-bounded reachability and
unbounded reachability. The former asks, given M, a finite set of goal locations Locp C
Loc and a time bound T' € R>(, what is the maximal probability to reach Locp, under
any TTP scheduler & within T" time units, i.e., supueu{Probu((Eo,O), <><TL00F) } The
latter asks the same question except that there is no time constraint to reach Locp, i.e.,
sup,, ey L Prob"((£o,0), & Locg)}. Here, the measure Prob" is the extension of Pr™ which
defines the probability of cylinder sets C' under a given scheduler u.

Region construction for MTA. A main step in computing the maximum reachability
probability is to transform the MTA into a region graph by means of the region con-
struction [AD94], which allows us to obtain a PDDP from an MTA in a natural way.

As usual, a region is a constraint. For regions ©,0' € B(X), ©' is the successor
region of O if for all n = © there exists § € Rsq such that n+§ = ©' and for all §’ < 4,
n+d EOVO. A region O satisfies a guard g (denoted O = g) it Vn EO. nlE=g. A
reset operation on region © is defined as O[X := 0] := {n[X := 0] | n = O}. For any
n-ary tuple J, let J|; denote the i-th entry in J, for 1 < ¢ < n.

Definition 7 (Region graph of MTA). Given an MTA M = (Act, X, Loc, Ly, E,~),
the region graph is G(M) = (Act, V,vo, Vi, A,—), where V := Loc x B(X) is a finite set
of vertices, consisting of a location € in M and a region @; vy € V is the initial
vertex if (£o,0) € vo; A :V — Rsq is the exit rate function where A(v) := E(v|1);
and — C Vx ((Actx[0,1]x2%) U {8}) xV is the transition (edge) relation, such that: -

g . - . . .
v—v' is a delay transition if v|1=v"|1 and v’ |3 is a successor region of v]o;
a,p, X . . ., . . - a,g
-v & v is a Markovian transition if there exists some transition v|; ~> (,

C(X,v'|1) =p in M such that v]a = g and v|2[X = 0] E v |2.

The following result asserts that the region graph obtained from an MTA is in fact a
PDDP. Moreover, any given MTA and its associated PDDP have the same reachability
probabilities. Hence, the problem of computing reachability probabilities for MTA can
be reduced to analyzing its corresponding PDDP.

Theorem 1. Given any MTA M, the region graph G(M) of M induces a PDDP
Z(M). Moreover, M and Z(M) have the same mazimal time-bounded/unbounded reacha-
bility probabilities.

Proof. Let MTA M = (Act, Loc, X, £y, E,~) with region graph G(M) = (Act, V, vy, A,
—). Define Z(M) = (Act,V, X, Inv, $, A, 1) where for any v € V: Inv(v) := v|2 and
the state space S := {(v,n) | v € V,n = Inv(v)} is defined in the standard way;
o(v,m,t) :=n+t; A(v,n) := A(v); for each delay transition v <y o' in G(M) and
any a € Act we have pu(&, o, {¢'}) := 1, where £ = (v,7n), ¢ = (v',n) and n = dInv(v);

for each Markovian transition v &5 o' in G(M) we have p(€, o, {¢'}) := p, where



&= (v,m), n E Inv(v) and & = (v',n[X = 0]). It follows directly that Z(M) is a
PDDP.

The time-unbounded reachability probability Pr(¢,n) for an MTA M can be de-
scribed by the following system of integral equations (¢ ¢ Locr)

Pr(¢,n) = max { /000 A(l)e= MO Z 1,(n+71)-p-Pr(l',n) dT},

a€Z(X)

where Z(¢) is the set of available actions in location ¢, transition ¢ la—’;> ¢ is defined
P,

by the transition £ “¥ ¢, (X, #') = p, the characteristic function 1,(n+7) is as in Eq.(2)
and ' = (n + 7)[X :=0]. For £ € Locp we define Pr(¢,n) = 1.

From here on we will consider that the clock constraints are of the form x < ¢, where
¢ € N3¢ and de {<,<,>,>}. For a transition ¢ la—’;> ¢ with guard ¢ and clock
P,

valuation 1 we get that

ta
Pr(¢,n) = max / A(0)e= MO -Pr(¢',n) dr 3,
(¢.m) aem){ AW azg: p-Pr(l 1)
Xt
where n + 7 = g and 7 €]t1, ta], t1,t2 € Qxo U {o0}.
Given the region graph Z(M) of the MTA M, let Prob,(n) be the maximum prob-

ability to reach the set of goal vertices Vp starting from vertex v and clock valuation 7.
Prob,(n) can be defined as:

Probu () = {maxaez(le) {Proby s(n) + Probyo(n)}, ifv#Vp

1, otherwise
b(0,m)

Prob., «(n) :/ A(v)-e_A(”)T- Z p-PTobv'((U—i-T)[X::O]) dr,
0 a,p, X ,

Prob, s(n) = e~ A@P@m . prop,, (n+b(v,m)).

Here Prob, o(n) denotes the probability to reach Vg by taking a Markovian jump and

Prob, s(n) the probability to reach Vg through vertex v’ by taking the boundary jump

s /
ve— .

For ¢ ¢ Locp we have to prove that
Pr(¢,m) = Proby,(n), (3)

where vg is the initial vertex in the region graph 2(./\/1) induced by location ¢ such that
vol1 = £. In order to show the validity of Eq.(3) we define Pr"(¢,n) as the maximum
time-unbounded reachability probability to reach the set of goal states Locp in n-MTA
transition steps

ta
Pr"(¢,n) = max {/ A(l)e= MO Z p-Pr" N ) dT}.

a€Z () t oo

bt



In the same way we define Prob; (n) as the maximum reachability probability to reach
the set of goal states Vr in n-MTA transition steps

Prob™ () = MaXae7(v],) {Pmbf}ﬁg(n) + Probf}ﬁa(n)} , ifv#£Ve
v 1 otherwise

)

b(v,m)
Probﬁja(n):/ A(v)-e= A0 Z p~Pr0bZ,_1((7]+T)[X::O]) dr,
0

a.p, X
v =

Proby 5(n) = e AP Prob?, (n+ b(v, ).

v

Now the task is to show that for all n € Ny,
Pr"(¢,n) = Prob, (n). (4)

Notice that lim,_.. Pr"(¢,n) = Pr(¢,n) and lim, . Proby (n) = Prob,(n).

=6 | &8 | vma=(lOm) | ® |un=(tOn) | &5 0k =(£,6%)
b(vo,70)<1 b(vm—1,7m—1)=1 b(vm i )=1 b(vk,fr) =1
/ a,p, X / a,p, X

U:n:(f/,@m) ’U;c:(f/,(”)k)

b (V7 ) <1 b(vi,k) <1

Fig. 2. The sub-region graph 2(/\/1) for the transition from £ to ¢

We will show the validity of Eq.(4) by induction on n.

— For the base case n = 0, we have that Pr’(¢,7) = 0 and Probg0 (n)=0as ¢ ¢ Locp.

— For the inductive case we have to show the validity of Eq.(4) for n+1. We consider the
MTA transition ¢ ¢ ¢ and its corresponding region graph Z(M) shown in Fig. 2. For
simplicity we consider that location ¢ induces the vertices {v; = (¢,60;) | 0 < i < k}.
Note that for Markovian transitions, the regions stay the same. We denote #; as the
entering clock valuation in vertex v;, for ¢ the indices of the regions. Here 79 = n
and 7; = M;—1 +b(vi—1,M;—1) for 1 <4 < k. For any 7 € U?:ol O:UU,;51 @is 1 - g
or more specifically,

m—1 k
tl = Z b(’l}l,f]l) and tg = Zb(vl,ﬁl)
=0 =0

For notation simplicity we define

Zy(n) = max {Proby + Prob,, , .
() = max {Prob; 5(1) ('}

Given the fact that from vy the process can only execute a delay transition before
time t1, it holds that

En ) = e AW =0 (i),
Z0 i) = _max { ProbI () + Probt () }
m aez(vm Ll) moy moy



Notice that A(vg) = A(v;) for all i < k. Therefore, by substitution we obtain:

=50 ) = €A Prob T () e maxe { Probi (i)}

=,
0 Q€L (v |1

= ¢ APy (i)

b(meﬁm,)
+ eftlA(”°)~/ A(v, e~ AT ax -Proby, ((1jm +7)[X =0 dr
0 (vm) a€Z(vm 1) a;( P " ((77 ) ])
= e_tlA(”")-Pme::}a(ﬁm)
tl+b(”mvﬁm) A( )
+ A(vy,)-e= )T max -Proby, ((Gm +7—1t1)[X =0 dr.
/tl ( ) €T (Vim 1) a%:x P m ((77 1)[ ])

Evaluating each term ProbZ:}é(ﬁm) we get the following sum of integrals:

—n+1

—A(Vmgi)T
5_/710 e m 7

k—m ety +37 0 b (Uit mt )
(n) = / Atmss):

i—1 N
i—0 Yt 0 P (Vmts s imts)

i—1
Gg%axl : Z p~Pr0bZ;n+i (s + 7 — 11 — Z D (Uit Thm5)) [X == 0]) p d.
[e3 Um 1 cp, X ]:0

Vi Vit
Notice that Z(vs,|1) = Z(vm4il1) for all i < k. Now we define the function F*(t) :

[t1,12] — [0,1], such that when t € [t1+35_0 b(Umj fimti)s 1+ - D(Umt s i)
for : < k — m then

i—1

Fy(t) = Z p-Proby, (i +t —t1 — Z D (Vmts Timts))[X 2= 0])

ap,X 7=0
Um+i U7n+i

Using F7(t) we can rewrite =7t (n) to an equivalent form as:

Zntl = - vo)-e AT max (1)} dr.
Erti(y) / Alwo) () d (5)

t Q€L (vm |1

Here notice that

m—1 1—1
i =0+ D 0(5,05) + b (Vg Nt )-
J=0 j=0

Therefore, for any € [t1+ 350 b (Um s im5)s 1+ 350 bVt fim)], 8 < k—m
we obtain
i—1
Nmti +1—t1 — Zb(vm-i-j’ﬁm-i-j) =n+t.
3=0
From the I.H. we know that Pr"(¢,n) = Prob, (1) such that vo|; = £. Therefore,
for any ¢ € [t1 + 300 2(Umss fmts)st1 + 35— D (Vi gy fhmas)] and vl 11 = £,

10



1 < k—m, we get

i—1
i)=Y pProby (it t—t— Z b (V45 mt5)) X = 0])
vmﬂa"ﬂ’X”;nH =0
= Z p~Pr0bZ;n+i (n+1)[X :=0])
ap,X
Um+i Um+i
= > pPr( (n+ )X :=0)
ap,X
Um+i ™ Vg
= Y. pPC (+1)[X :=0)).
g
fext
Eq.(5) results in
ta
51";10+1(77> — /t A(g).e*/‘(l)‘f', argza();) Z p‘PI‘n(£/7 (77 + T))[X — 0]) dr.
1

g
/ Wf

As Problt(n) = 22+ (n) (for vol1 ¢ Locp) we get that Probli ' (n) = Pr" ™ (¢,n).
O

4 Time-bounded reachability

In this section, we concentrate on maximizing time-bounded reachability probabilities in
a PDDP Z(M) = (Act,V, X, Inv, ¢, A, u), namely, given a set Vp of goal locations and
time bound 7', we are interested in maximizing the probability to reach Vg within T
time units. To this end, we first transform the PDDP by adding ¢ < T to each of its
invariants. Namely, the global time ¢ is read as an extra clock which is initialized to zero
in the beginning and never reset. Let b(v, n,t) be the minimal time for state (v,n) to hit
the boundary dInv(v) at time ¢.

The following Bellman (dynamic programming) equations [CD88] for continuous
state spaces play an essential role in solving the time-bounded reachability problem.
Let P(v,n,t) be the maximal probability for state (v,n) to reach V& within time bound
T at time t. P(v,n,t) =1ifv € Vp and t < T, 0 if t > T'; and otherwise

a€Z(v

b(v,m,t)
P(v,n,t) = max){ Z / AW)e TP g t41) - p dr} (6)
a,p, X , 0
e AP PO+ b(v,n,t),t+b(v,1,1))

5
where Z(v) is the set of actions enabled in v, n = (n + 7)[X := 0] and v — v”, where
v is the time successor of v. The first summand represents the maximum reachability

P, X
probability (among all the enabled actions) by taking a Markovian jump v 8 and

s
the other summand represents the probability of taking the boundary jump v < v”.
We will provide two ways to solve (6): one by the discretization of (6) and the other
based on the Hamilton-Jacobi-Bellman equation which is a partial differential equation.
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4.1 Discretization

Our first approach is to discretize the continuous variables in the Bellman equation.
Using a discretization step h = % (N € Nyy), the aim is to obtain a finite state MDP
D(M) from the PDDP Z(M). For this MDP, a similar Bellman equation can be derived
and solved efficiently e.g. by value iteration [Ber95]. Intuitively, h is the lengh of time in
which a single Markovian jump takes place from a given location.

Lemma 1. For any discretization step h, P(v,n,t) can be characterized as follows:
h

mMaXae7(v) { D awx / AW)e A TPW ' t+1) - p dT}
o v — v 0
Pvn,t) = +e=AORP(o b bt +h), i h<b(v,n,1) (™)
e~ AP Py nib(v,m,t), t4b(v, 0, 1)), 0.w.

Proof. We consider the following two cases:

Case h > b(v,n,t). We get that P(v,n,t) is determined by the probability to take the

s
delay transition v < v"”. Notice that as soon as h > b(v, 7, t) holds the boundary 0Inwv(v)
is hit and therefore a delay transition is taken. We obtain that

P(v,n,t) = e AP@D P ptb(v,n, t), t40(v, n, t));

Case h < b(v,n,t). We get

b(vnt)
P(v,n,t) = max { Z / e AT POy t)dr +

a€Z(v)

e~ APLRD P+ b(v,n, 1), +b(o, n, t))}

h b(v,m,t)
= max Z / pA()e AT P i t41)dT +/ pAW)e TPy t+7)dr
a€Z(v) o 0 h
e~ AP P+ b0, 1)t + (v, . t))}
h b(v,m,t)—h
= max { Z </ pAW)e= AT POy, t—l—T)dT—l—e_A(”)}/ pAW)e TPy + h, t+h+T)dr
acl(v op X 0 0

+e MPCID P 4 b(v,1,8), ¢+ b(v,7, t))}
= A(v)e= AT p t4r)dr +
m>{ DY /p ' )

b('u 7]+h t+h)
e AWh / pA(U)e_A(”)TP(U’, n' + h,t+h+71)dT+
0

e~ ACn =R AWR P! 4b(v,1,t), ¢ + (v, n, t))}

= max { Z / pA()e AT P o t4T)dr +

a€Z(v)

’U%’U

b(v,m+h,t+h)
e_A(”)h(/ pAW)e AT Py + h, t+h+T)dr+
0
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ef/l(v)b(vﬂﬂrh,,tJrh)P(,U//7 n+ b(’U, n, t), t+ b(’U, n, t))) }

h
= max Z / pAW)e AT PW o t+7)dr p 4+ e AP Py 4+ hot + ).
a€Z(v) 0

va&»xv’

This lemma states that the two characterizations ((6) and (7)) of the Bellman equa-
tion coincide. Specifically, the case that a Markovian jump takes place from the interval
[h,b(v,n,t)) in (6) is captured by the term e~ 4" P(v, 7+ h,t + h) given that no tran-
sition is taken to leave v in [0, h).

Using h, each Markovian jump in the PDDP can be approximated by a Markovian
jump which only takes place at time point {0,1,..., Nh}. This gives rise to an MDP:

Definition 8. Given PDDP Z(M)= (Act,V, X, Inv, $, A, 1), and a discretization step
h=+ (N€Ns1), the resulting MDP Dy (M)=(Act, S, so,P) is as follows: S={(v,n,1) |
veV AnkE=Inv(v) At<T}; so = (v0,0,0); For each (v,n,t) we distinguish two cases: (i)
If h<b(v,n,t) and v EX Y then P((v,n,t),a, (v, (p+h)[X:=0)), t+h) )= p-(1—e~*®"); (ii) If
h=b(v,n,t) and viw', then P ((v,m,t), a, (v, n4b(v,n,t), t4b(v,n,t))) =~ AP @),

For each state in Dy (M) there is an outgoing transition of type either (i) or (ii). Let
G(v,n,t) be the maximal reachability probability in the MDP Dy, (M). G(v,n,t) can be
characterized as:

maXaeI(U) izvaaxv/ p(l — eiA(U)h)G(U/, ﬁ/’ t+ h)}
G(v,n,t)= e ARG (v, n + h,it +h),  if h <b(v,n,t) (8)

e~ AP G ntb(v,m,t), t4d(v,n,t)),  ow.
where 7' = (n+ h)[X :=0].

Lemma 2. Given PDDP Z(M) and its approzimated MDP Dj(M) with h = +
(N € Nsg), the state space of D(M) is finite and is of O(|V |- NUXI+1)),

Proof. On can easily see that in (8) the value of the global time ¢ as well as of the clock
valuation 7 is a multiple of %, ie., %, k € N and k < N. Notice when t or 7 is % then
the time to hit the boundary b(v, 7, t) is also a multiple of %, ie., NT_I“ Given a vertix
v € V and its corresponding region Inv(v) the number of discretization points induced
by h is NW;HU , where | X |+ 1 represents the number of clocks |X| plus the global time

and the denominator 2 is due to the fact that Inv(v) represent a tetrahedron. O

Based on (7) we define two integral operators

F:(V xB(X) xRsg — [0,1]) = (V x B(X) x Rsg — [0, 1]),
F:(VxB(X)xRsg — [0,1]) — (V x B(X) x Rz — [0,1]),

where
h
aXqeT(v) { 37 amx ,/ pAW) e AOTH W 1yt + T)dT}+
— v — v 0
(FH)(v, m,1) e AWM (v, n+ h,t + 1), if h <b(v,n,t)
“AWPEDH (0" 4 b(v,n,), ¢+ (v, n,8)), if h > b(v,7,t)
and
h
~ aXneT(v) { ZUQ&XU, / p/l(v)e*A(v)TH(v’, i, t)dT}JF
(FH) (@, n, 1) = e AWM H (v, n+ h,t + 1), if h <b(v,n,t)

AP [ (0" 4b(v,n, t),t +b(v,n,t)), if b >b(v,n,t)
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such that ' = (n+ 7)[X := 0] and 7/ = n[X := 0]. The integral operators act on
measurable functions H : V x B(X) x Ry — [0,1] such that (FH)(v,n,t) = 1 and
(FH)(v,m,t) =1ifv e Vp and t < T.

Lemma 3. For any measurable function H : V x B(X) x Ry — [0,1] and the least
fizpoint G(v,n,t) for the equation H(v,n,t) = (FH)(v,n,t) we have (FH)(v,n,t) >
G(v,n,t), wherev eV, n€vla andt <T.

Proof. Let H(v,n,t) be a fixpoint for the equation H(v,n,t) = (FH)(v,m,t) in or-
der to show that (FH)(v,n,t) > G(v,n,t) we will show by induction on n € N that
(FH)(v,n,t) > G™(v,n,t), where lim,, oo G"(v,1,t) = G(v,n,t).

— Base case: GO(v,n,t) =1 = (fH)(v,n,t) ifve Vpandt <T and GO(v,n,t) =0 <
(FH)(v,n,t), otherwise.

— Induction hypothesis: G™ (v, n,t) < (FH)(v,n,1).

— Induction step: for h < b(v,n,t) we get

GnJrl(’U,??,t) = (fG")(Uaﬂvw

h
= max / pAW)e= TG (' iy )dT} ARG (v, 4 hyt + h)
aEI(v o x 0
h
(LH.) < max Z / pA)e AOTH W i, t)dT} AR (v, + h,t + h)
a€Z(v) o x 0
= (FH)(v,n,1).

We obtain that (FH)(v,n,t) > G™t(v,n,t) and (FH)(v,n,t) > lim, .. G*(v,n,t) =
G(v,n,t). O

Lemma 4. For the least fizpoints P(v,n,t) and G(v,n,t) given by the equations P(v,n,t) =
(FP)(v,n,t) and G(v,n,t) = (FG)(v,n,t) we get that G(v,n,t) > P(v,n,t), where
veV,nevlyandt <T.

Proof. We will prove that P™(v,n,t)—G"(v,n,t) < 0, by induction on n, where lim,,_,, P"(v,n,t) =

P(v,n,t) and lim, .. G™(v,n,t) = G(v,n,1).

— Base case: PO(v,n,t) = 1 = G%v,n,t) if v € Vp, and t < T and P°(v,n,t) =0 =
G°(v,n,t), otherwise.

— Induction hypothesis: P"(v,n,t) — G"(v,n,t) <O0.

— Induction step: for h < b(v,n,t) we get

PnJrl(U’n?t) - GnJrl(Uanat) =

h
max { Z / pAW)e TP b+ T)dT} + e~ AWrPr(y 4 byt 4 h) —
0

a€Z(v)
/1 —A('U)TGn / ~/ d A('U)hGn n+h,t+h)<
Jél?fi) a; /p (v, )T} (v, ) <
—A('U)T n n(, ! ~/
aréllz}()i{ Z / pA(v (P, 0, t+71)— GV, ))dT}

e MNP (v, 0 4+ hyt + h) = G (0,0 + byt + 1))

From the definition of the maximum time-bounded reachability we know that P(v, 7, t)
is the maximum probability to reach a set of goal states in T'—¢ units of time. There-
fore, the function P(v,7,t) is monotonously decreasing in its third argument, i.e.,
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by increasing t the value of P(v,n,t) decreases. As a result we get that P(v', 7/, ¢t) >
P 0, t+7) for all 7 € [0, h]. We obtain that P™(v',7/,t) > P™(v',n',t+ 7) for all
7 € [0, h] and:

PnJrl(v 7, )7Gn+1(v 7, ) >

max Z /p/l Je AT (P! 1) — G 1))+

a€eZ( v)

v‘—»v’

e MM(P™M (0, + ht+h) = G™ (0,0 + h,t + ).

From induction hypothesis we know that P™(v', 7/, t)—G™(v',7/,t) < 0 and P"(v, n+
hyt+h)—G™(v,n+h,t+h) <0 as result we obtam Pt (v, n,t) — G (v,n,t) <0,
which proves the lemma.

O

Notice, by using the integral operator F on function G(v,7,t) we obtain Eq. 8 for
h < b(v,n,t) as follows:

h
Gom.t) = max {3 / PAW)e TG i B)dr } + eG4 bt + )
0

a€Z(v) o
h
= max { Z / pA()e AT dr . G, 7, t)} + e 2G4 hyt + h)
a€Z(v) o x 0

a€Z(v)

= max { Z p(1 — e M GW! i, t)} + e AMG (v, 4 h,t + h)
p,X

Theorem 2 (Error bound). For any state (v,n), time bound T, discretization step
h= % and A = max, ey {A(v)}: SUPyeo,7] |P(v,n,t)—G(vn,t)| < (1—e ) (1—e=AT).

Proof. By using the lemmas 3,4 we get that:

sup |P(’Uanat)_G(U’nat)| < sup |P(Uanat)_(ﬁp)(vanat)|
te[0,T) te[0,T]

< sup |(fP)(v,n,t)—(.}i'P)(v,n,tﬂ,
t€[0,T)

where P(v,n,t) is the least fixpoint of the equation P(v,n,t) = (FP)(v,n,t). Therefore,
we have to show that

sup_[(FP)(v,n,t) — (FP)(v,m,1)| < (1— e )(1 — eT)
te[0,T)

for every vertex v and clock valuation 7.

For the case h > b(v,n,t) the theorem trivially holds as (FP)(v,7,t)—(FP)(v,n,t) =
0. On the other hand for h < b(v,n,t) we have the following

sup | (FP)(w,m,t) = (FP)(v,m,)| <
t€(0,T]

sup max /p/l Ve AT (P! iyt 4+ 1) — P(V, 77, t))dr | <
I P T e

’U‘—”U
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h
max { Z / pA()e™ 7 sup [P, 1, t+ 1) — P, i, 1) dT} <
aZv) L == Jo t€[0,T]
" A(v)
max { / pA()e M7 sup |P(W, 7t dT}S
a€Z(v) a;( 0 (®) te[O,T]| ( )
" A(v)
max { / pA)e= "W 7dr sup |P(v,7,t) } <
a€Z(v) a;( 0 (®) te[O,T]l ( |
max { p(1 — e AWM gup |P(, 7t } <
w3 o s (P
max 1— e 2OMpw/ 7.0 } <
s { 3 st g0}
max 1— e AWhy(1 — = AW)T } < (1—e M1 —e T,
max { PR )( )p<( ) )

where A = max,cy{A(v)}. Notice that in the above derivations we have used an upper
bound for the maximum time-bounded rechability, i.e., P(v',7,0) < (1— e*A(”/)T). The
upper bound represents the probability to reach a set of goal states in 7" units of time
that are also all succesor states of v'. a

4.2 Hamilton-Jacobi-Bellman equations

As in traditional control theory [Ber95], the dynamic programming principles lead to
a first-order integro-differential equation, which is the Hamilton-Jacobi-Bellman (HIB)
partial differential equation (PDE).

For a PDDP Z(M) with the state space S, we denote P“(v,7,t) as the maximal
reachability probability from (v, n) and time ¢ under scheduler w. Actually, P¥(v,n,t) can
be characterized by the expectation: P*(v,n,t) = E[1v,(Y*(T)) | Y*(¢t)=(v,n)], where
Y*(t) € S is the underlying stochastic process of Z(M) under scheduler u at time ¢ and
1y, (v,m) =1 if v € Vp and 0 otherwise. To obtain the maximum time-bounded reach-
ability probability, i.e., max,ecy {P“(v,n,t)}, we consider the following HJB equation
with f(v,n,t):=maxyey{P"(v,n,t)}, for every (v,n)€S and t<T":

X
a 7D a IR ’
f(;tn % ; fa(:;(g 2 alél?()f»{ a;p vnt)—f (v' X = 0],t)) } 9)

where 1() is the i’th clock variable. The initial conditions of the above PDE are f(v,1,t)
= 1y, (v,n) for any v€V and nelnv(v). Moreover, for every n€dInv(v) and transition

v(iv the boundary conditions take the form f(v,n,t)=f(v',n,t).
Several methods can be used to solve the above HJB equation, e.g., the finite volume
method [WJTO03] or the time and state space discretization technique [Cam97].

Zero-clock. Following the same reasoning, for the CTMDPs, i.e., zero-clock MTAs, we
can obtain similar results, except that instead of a system of PDEs we get a system
of ODEs. As CTMDPs have zero clocks the resulting state space is finite. In (9) we
have defined f(v,7n,t) as the maximum reachability probability. Given a finite state
space, f(v,n,t) can be simplified to P; ;(t), which is the probability to reach state ¢;
at time T’ starting from state ¢; at time ¢. For any two states ¢; and ¢; we obtain the

dP; ;(t
oDB: P a0 (B S pia(0) (Py 1) — Poy (1)), where I, = B(L) and
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pik(a) == p such that ¢; pocd ¢i and (;(9,4;) = li. The system of ODEs can be also
rewritten in the following matrix form:

R ACCL LI SRS (1)

where TI(¢) is the transition probability matrix at time ¢ (the element (i, j) of II(t) is
P, (1)), IL(T) = I, Q(a) = R(a) — E is the infinitesimal generator where R(a) is the
rate matrix (its element (4,7) is E;p; j(«)) and E is the exit rate matrix (all diagonal
elements are the exit rates whereas the off-diagonal elements are zero).

A recent work [BS10] reveals that the above system of ODEs can be solved more
efficiently than the general system of PDEs by adopting the adaptive uniformization
technique.

5 Time-unbounded rechability

In this section, we focus on maximizing unbounded reachability probabilities. Namely,
we are interested in maximizing the probability to eventually reach a given set of goal
states. In contrast to the time-bounded case, there is no constraint on the time to reach
the goal states. We also fix a PDDP Z(M) = (Act, V, X, Inv, ¢, A, ) first, and provide
a Bellman (dynamic programming) equations, as follows. Let P(v,7n) be the maximal
probability to reach Vg starting from vertex v and clock valuation 7.

aGI(v

b(vn
P(v,n) = max { Z / —AOT Py, U)d7}+e AP Py 1+ b(v, 7))

(11)
where ' = (n+ 7)[X :=0], v < o and P(v,n) =1 for v € Vp.

Note that here, compared to (6), time does not play a role, i.e., the decision com-
pletely depends on the (continuous) state space. It might be difficult to solve (11), since
the domain of the integration might be infinite. We proceed by considering some special
cases, depending on the number of clocks in the model. The simplest case is CTMDP
namely, the zero-clock MTA. This case is trivial since one can use the embedded MDP
of the CTMDP and solve the reachability probability optimization problem. (Note that
this is in contrast with the time-bounded case where the embedded MDP does not suf-
fice.) We now move to the single-clock case.

For one-clock MTA, we can simplify the (general) Bellman equation (11) obtained
before to a system of linear equations where the coefficients are either maximal time-
bounded reachability probabilities for CTMDPs, which serve as a special case and have
been solved in Section 4; or maximal time-unbounded reachability probabilities of CT-
MDPs, which by using the embedded MDP can be calculated quite efficiently.

Given an MTA M, we denote the set of constants appearing in the clock constraints
of M as {cg,...,cm} with ¢g = 0. We assume the following order: 0 = ¢y < ¢1 <

- < ¢y Let Ac; = ¢i41 — ¢; for 0 < i < m. Note that for one clock MTA, regions
in the region graph G(M) (cf. Section 3) can be represented by the following intervals:
[co,¢1)s -+, [Cm,00). We partition the region graph G(M) = (V,vg, Ve, A,—), or G for
short, into a set of subgraphs

gi - (‘/i;VFi;Ah{Ma Bz 7F}0¢6Act) B

where 0 <4 < m and 4;(v) = A(v), if v € V;, 0 otherwise. These subgraphs are obtained
by partitioning V', Vp and <— as follows:

— V =Ugcicm{Vi}, where Vi = {(£,0) € V' | © C [c, civ1)};
= Vi =Uocicm{Vr}, where v € Vi iff v € Vi N Vs
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— == Ugcicm Uacac{M UB}) U Fi, where for each « € Act, M is the set of
Markovian transitions (without reset) between vertices inside G; labeled by «; B¢
is the set of Markovian transitions (with reset) from G; to Gy (Backward) labeled
by «a; and F; is the set of delay transitions from the vertices in G; to that in G; 1
(Forward). It is easy to see that M, F;, and B are pairwise disjoint.

Given a subgraph G; (0 < @ < m) with k; states, define the probability vector
Ui(x) = [ul(x), -, ul (z)]T € R(z)**1, where u!(x) is the maximal probability to go
from vertex v/ € V; to some vertex in Vp (in G) at time point z. We now distinguish
two cases:

Case 0 < i < m. We first introduce some definitions as follows:

- P?’M € [0, 1]k and P?’B € [0,1]***0 are probability transition matrices for
Markovian and backward transitions respectively, parameterized by action .. Namely,

. P . .
for each vertex v and action a € Z(v), P¥M[v,v'] = p, if v &5 o/; 0 otherwise. Sim-

. a,B / oooopfa}l .
ilarly P [v,v'] = pif v < ~ v'; 0 otherwise. Note that clearly we have that

S PeMw, ) + Y PEB(o,0") = 1.

/

v v’

Moreover, we write

Py = (PPM[PE®)

and note P§ € [0, 1)%*(*i+k0); and each row of P$ sums up to 1.

— D;(z) € R¥*%i is the delay probability matrix, i.e. for any 1 < j < k;, D;(2)[4,7] =
e~ Bz (The off diagonal elements are zero);

— E; € RF*Fi is the exit rate matrix, i.e. for any 1 < j < ki, Ei[j, 5] = E(v!). (The
off diagonal elements are zero);

- M%(z) = EzDZ(:c)Pf‘M € RFi*ki is the probability density matrix for the Marko-
vian transitions inside G; (i.e. for Markovian edges M); Namely, M%(z)[j,j'] in-
dicates the probability density function to take the Markovian jump without reset
from the j-th vertex to the j’-th vertex in G;;

- B¥(z) = EZ-~DZ-(x)~P;-l"B € RFixko ig the probability density matrix for the reset
edges BY. Namely, B%(z)[j, j'] indicates the probability density function to take the
Markovian jump with reset from the j-th vertex in G; to the j’-th vertex in Go; and

— F; € RFiXFit1 i the incidence matrix for delay edges F;. More specifically, F;[j, j'] =
1 indicates that there is a delay transition from the j-th vertex in G; to the j'-th
vertex in G;;1; 0 otherwise. Recall that for each action the delay edge is the same.

By instantiating the general Bellman equations, we obtain the following vector form

Ac;—x . Aci—x N
Ui(z) = max { / MM (1)U, (x + 7)dr +/ B¢ (7)dr - Up(0) +
a€Act 0 0

() (%)

D;(Ac; — ) - Fiﬁi+1(0)}, z € [0, Aci. (12)
Let us explain the above equation. First of all, b(v,2) = Ac¢; — x for each state

1 < v < k;in G;. The matrix D;(Ae¢; — x) indicates the probability to delay until the
“end” of region 4, and FiﬁiJrl (0) denotes the probability to continue in G;11 (at relative
time 0). In a similar way, the term (x) reflects the case where clock z is not reset and
the term (xx) considers the reset of z (and returning to Gy).
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Case i = m. U,y (z) is simplified as follows:

Upn () = max / M (7T (@ + 7)d7 + 15 + / B, (7)dT - UO(O)} (13)
a€Act 0
where M2, (7)[v,] = M2 (7)[v,-] for v ¢ Vg, 0 otherwise. 15 is a vector such that

1p[v] = 1if v € Vp, 0 otherwise. Note that as the last subgraph G,, involves infinite
regions, it has no delay transitions.

Before solving the system of integral equations (12)-(13), we first make the following
observations:

(i) Due to the fact that inside G; there are only Markovian jumps with neither resets
nor delay transitions, G; with (V;, 4;, M;) forms a CTMDP C;, say. For each G; we
define an augmented CTMDP C; with state space V; U Vj, such that all Vj-vertices
are made absorbing in C}. The edges connecting V; to V|, are kept and all the edges
inside Cy are removed. The augmented CTMDP is used to calculate the probability
to start from a vertex in G; and take a reset edge in a certain time.

(ii) Given any (finite state) CTMDP, for time-bounded reachability, we have the follow-
ing equation (in matrix form).

II(z) = mixt{/ MO‘ x—T)dT—i—D(JC)}. (14)
acAc

where MO‘(T)[U,U’] = e BT . p if there is a transition v g ¢ and p = ((@,v);

0 otherwise. Note that (14) is an instantiation of (6) and II(T") = II(0) (from Eq.

(10)). Moreover, for augmented CTMDP C},

T <M;;<T> B?Im)

Prior to exposing how to solve the system of integral equations by solving a system of
linear equations by the next theorem, we define I} € RE:xko for an augmented CTMDP
Cr to be part of IT}, where H* only keeps the probabilities starting from V; and ending

in V5. As a matter of fact,
wpon _ ((i(2) |17 ()
(o) - ().

where 0 € RFoxFi is the matrix with all elements zero and I € RFo*ko is the identity
matrix.

Theorem 3. For subgraph G; of G with k; states, it holds that:

— For 0 <i<m, U;(0) = TL(Ac;) - FiUi41(0) 4 II (Ac;) - Up(0), where IL;(Ac;) and
IT (Ac;) are for CTMDP C; and the augmented CTMDP Cf, respectively.
— Fori=m, Upn(0) = maxaeact {f’% U (0) +1p +B2 - [70(0)}, where
P2 (v,0') = P2 (v,0) if v & Vp; 0 otherwise and B2, = Iy B, (1)dr.
Proof. We first deal with the case ¢ < m. If in G;, for some action « there exists some

backward edge, namely, for some j, j’, B¢(x)[j, '] # 0, then we shall consider the aug-
mented CTMDP Cf with kf = k; + ko states. In view of this, the augmented integral

equation V() is defined as:

a€Act

Ac;—=x -
‘_/;*(:c) = max {/ M (1)V;*(z + 7)dr + D} (Ac; — x) - Ff - %(O)} ,
0
where
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— Vi) = l—»‘;% € R¥*1 where V/(z) € RFo*1 is the vector representing reach-
!(x
K2
ability probability for the augmented states in G;;
Mg (7)| B¢ o
- M (1) = ( 10(7) ZO(T)) € RFi Xk For the augmented states, we assume that

their exit rates are 0.
i) = (DY o,

0 |I
- F; = (F;|B;) € RFix(kit1tko) guch that F, = (%) € RF*Fit1 is the inci-
’ 0 * g _’Z-
dence matrix for delay edges and B, = (=] € RF >*ko V,(0) = M €
I Uo(0)
R(ki+l+k0)><l.
In the sequel, we shall prove two claims:
Claim 1. For each 0 < j < k;,
Uilj] = Vi*li]

Proof of Claim 1. According to the definition, we have that

o[ () i (252 ().

It follows immediately that V/(z) = Uy(0). For V;(z), we have that

Vi(z)
Ac;—x Ac;—x
= max {/ M (1) Vi(z + 7)dr + / B (7)V/(z + 7)dr
a€Act 0 0

+Di(ACZ' — ZL') . Fi . Uz+1(0)}
Ac;—x N Ac;—x .
~ max {/ M (1) (z + 7)dr +/ B (r)dr - U (0)
0 0

+D;(Ac; —x) - Fy - ﬁi+1(0)}

—i

Claim 2.
Vi (z) = I} (Ac; — z) - F}V;(0)

where

I (1) = max { /O MO (I — T)dr + D;(x)}

Standard arguments yield that the optimal probability corresponds to the least fixpoint
of a functional and can be computed iteratively from set ¢; , = Ac; — .

Vi@ =0
P = [ M7 a4 D) FHO) |
« C 0
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and

Hf’(o)(ci,m)

(2

H:’(jﬂ)(ci,m) = max {/ M (7 :’(j) (ciz—T)dT + Df(cm)} .

aGAct

By induction on j, we prove the following relation:
‘_/;*’(j)(x) _ H:’(j)(cz‘,z) FJZ(O) _

— Base case: ‘_/;-*’(O) (z) = 0 and H:’(O)(q,z) =0.
— Induction hypothesis:

V(@) = 1079 (ei0) - FUI(0)
— Induction step 7 — j + 1. We obtain

{_/;_*’(jJrl)( = m%Xt {/ M* a * (])(l' + 7)dT + D} (Cz z) F:UZ(O)}
acAc

By induction hypothesis it follows that
"/’i*,(j +1) (z)

/ MV (@ 4+ 7)dr + D () - Fm(O)}
0

/ M (r) T (g —7) - FEVi(0)dr + D (i) - Fm(())}
0

{
{
= ach { ( /O M (I Y (i — )dr + Df(ci,m)> : F;IZ(O)}
{
{

[ Mo e = e D1 | FE )
0

= max
acAct
= max {1V (c;,) - FIV(0)}
a€cAct
Clearly, _
IT; (ci o) = Jim 1179 (c; 1)
j—oo
and

Vas
Vi

(z) = lim V"9 (2).
j—o0
Let x = 0 and we obtain
V2(0) = T} (ci,0) - FiVi(0).

We can also write the above relation for x = 0 as:

‘7;(0) T ) ARV ljl 1(0)
(W) _Hi(Acz)(Fi|Bi) < U—E(O) )
i((Acy)|[TIE (Acy) \ (Fi|0 i+1(0)
- (S )(ou)(UZ(m)
_ ( i(Ac;)F | (Acy) ) <ljl+1(0)>
o | I Uo(0

)
( i(Ac)F; Uz+1( ) + TT; (Ac) Uo (0 >>
To(0) '
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As a result we can represent V;(0) in the following matrix form
Vi(0) = IL;(Ac;)F;U;41(0) + 1% (Ac;) U (0)
by noting that II; is formed by the first k; rows and columns of matrix I} and II} is

formed by the first k; rows and the last £ — k; = ko columns of II}. The conclusion
follows form Claim 1.

For i = m, i.e., the last graph G,,,, the region size is infinite, therefore delay transitions
do not exist. Recall that

max{/ NI (r x+f)d7+1F+/ B (r)dr - U (0 )}

aEAct

We first prove the following claim:
Claim. For any z € R, Uy, (z) is a constant vector function.

Proof of the claim. We define

U9 (z) =0
OUD(z) = mixt{ M (1)U (z + 7)dr + TF+/ Bf;(r)df-ﬁo(m}
aEcAc 0 0

It is not difficult to see that Uy, (z) = lim; . _',(7{)(90). We shall show, by induction on

J, that U,S{)(:c) is a constant vector function.

— Base case: Uy )(x) = 0, which is clearly constant.

— 1H.: U (x) is a constant vector function.
— Induction step: (j — j+ 1)

U5+ (x)

= max {/ M (1D (z + 1) dT+1F+/ B2 (7)dT - UO(O)}
0

a€EAct

The conclusion follows trivially.
Since U, () is constant vector function, we have that

max {/ NS (1)dr - O (2 >+TF+/OOOB;(T)dT.UO(0)}

a€EAct

More than that [, M2 (7)dr boils down to P, and [;° B2 ()dr to BE,. Also we add
the vector Tr to ensure that the probability to start from a state in Vg is one. a
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6 Concluding Remarks

This paper considered an extension of timed automata with exponential durations. It was
shown that the region graph of such automata is a decision variant of PDPs. Two ap-
proaches were presented to determine maximal time-bounded reachability probabilities
in MTA. For one-clock MTA, unbounded reachability probabilities were characterized
as the solution of a linear equation whose coefficients are reachability probabilities in
CTMDPs, i.e., zero-clock MTA. The paper only deals with the locally uniform case, i.e.
the exit rate of each location in an MTA doesn’t depend on the chosen action. However,
all the techniques presented here can be extended to the general (non-locally uniform)
case without any difficulty. Future work could be to lift our results to continuous timed
games [BF09,BFK*09).
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