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Foreword

It’s my pleasure to welcome you to Marianské Lazné on the occasion of
the 9th Workshop on Uncertainty Processing (WUPES 2012),

to be held from September 12 to September 15, 2012. This traditional interna-
tional workshop, organized in the Czech Republic every three years since 1988,
is devoted to the (mathematical) methods for representing, managing and ex-
ploiting uncertain knowledge for (computer-aided) decision making. There are
other conferences devoted to this topic, but this workshop is special in some
aspects. First, its aim is to foster creative intellectual activity and exchange the
ideas in an informal atmosphere. For this reason, the tradition is to limit the
number of participants. Second, the workshop is typically held in some (small)
quite place, so that the participants are not disturbed in their discussion and,
also have a chance to enjoy the beauty of the country. Third, there is a group
of traditional participants and special topics to be discussed at the workshop.

This booklet consists of the papers accepted to WUPES 2012. The contri-
butions were chosen by the Programme Committee on the basis of two-page
abstracts. The final submissions were then processed by the editors of the
Proceedings. Because the proceedings papers are considered to be preliminary
versions of future journal papers, they have not been reviewed. A carefully
selected subset of proceedings papers is tratiditionally published in a special
journal issue after the regular review procedure.

The proceedings of WUPES 2012 contain 23 contributions and the organiz-
ers expect about 30 participants. Besides traditional themes, like the coherence
theory, Bayesian networks, the possibility theory, belief functions and condi-
tional independence, further topics emerged; namely, fuzzy logic, the entropy
and algebraic (methods in) statistics.

The venue of the workshop, Maridnské Lazné, also known under German
name Marienbad, is the second biggest spa town in the Czech Republic. It is
placed in the western part of the Czech Republic and surrounded by green hills.
There is about 100 springs of mineral water in the neighborhood of this town,
built about two hundred years ago. I hope that the participants of WUPES 2012
will enjoy this mosaic of parks and yellow-and-white houses. The organizers of
the workshop are indebted to the town of Maridnské Lazné for providing the
lecture hall and for the help with the local organization.

Let me conclude by expressing my thanks to all my colleagues and friends
for their commitment to prepare this event: the members of the Organizing
Committee, the members of the Programme Committee, the editors of the Pro-
ceedings, the local people in the venue, and to the sponsoring organizations.

I wish you a nice stay in Maridnské Lazné.

Milan Studeny



TABLE OF CONTENTS

The irrelevant information principle for collective probabilistic reasoning. . .

Martin Adamdcik, George Wilmers

Preliminary steps in uninformed approach to the extraction of context
in multilingual corpora ......... .. ..
Vladislav Bina, Jiri Pribil

A dynamic conditional decision model .......... ... ... ..
Andrea Capotorti, Giulianella Coletti, Barbara Vantaggi

A syntactical comparison between probabilistic and possibilistic likelihood
Giulianella Coletti, Davide Petturiti, Barbara Vantaggi

Introduction to algebra of belief functions on three-element frame

Of dISCEINMENt . ..ottt

Milan Daniel

Markov degree of the three-state toric homogeneous Markov chain model .
David Haws, Abraham Martin del Campo, Akimichi Takemura,
Ruriko Yoshida

Function values of graded ill-known sets ...............ccoiiiiiiiiiiin ..
Masahiro Inuiguchi

Affiliated ratio-implicational and equivalency data-mining quantifiers
and their truth configurations ............. ... i
Jiri Tvanek

Some results on set-valued possibilistic distributions ......................
ITvan Kramosil

An attempt to implement compositional models in Dempster-Shafer theory
Of evIidence ... .. .
Viclav Kratochvil



Mixing marginals for decision-making based on marginal problem ............... 114
Otakar Kriz

Polymatroids and polyquantoids ......... ... .. i 126
Frantisek Matus

Scaling of model approximation errors and expected entropy distances .......... 137
Guido F. Montufar, Johannes Rauh

A new common cause principle for Bayesian networks ................. ... ..., 149
Philipp Moritz, Jorg Reichardt, Nihat Ay

Fuzzy logic in broader sense: a useful tool for AT ............ ... .. .. ........ 163
Vilém Nowdik

Duality in residuated structures .......... .. ... i 170
Irina Perfilieva

Conditional probability: advantages and inconveniences of different
AP PTOACHES oottt 176
Romano Scozzafava

A new method for conditional independence inference .......................... 183
Kentaro Tanaka, Akimichi Takemura, Tomonari Sei

On weakness of evidential networks ......... ... 190
Jirina Vejnarovd

Machine learning methods for mortality prediction in patients with STEMI .. ... 204
Jiri Vomlel, Hynek Kruzik, Petr Tuma, Jan Precek, Martin Hutyra

Beware of too much information ........... ... .. 214
Christian Wallmann, Gernot D. Kleiter

The characteristic imset polytope for diagnosis models .......................... 226
Jing Xi, Ruriko Yoshida

Assurance services for sustainability reporting under Dempster-Shafer theory
of belief functions .......... .. i 238
Rajendra P. Srivastava, Sunita S. Rao, Theodore J. Mock






THE IRRELEVANT INFORMATION PRINCIPLE
FOR COLLECTIVE PROBABILISTIC REASONING

Martin Adamcik and George Wilmers
School of Mathematics
The University of Manchester

martin.adamcik@manchester.ac.uk, george.wilmers@gmail.com

Abstract

Within the framework of discrete probabilistic uncertain reasoning a large
literature exists justifying the maximum entropy inference process, ME, as being
optimal in the context of a single agent whose subjective probabilistic knowledge
base is consistent. In [9] Paris and Vencovska, extending the work of Johnson and
Shore [6], completely characterised the ME inference process by an attractive
set of axioms which an inference process should satisfy, thus providing a quite
different justification for ME from that of the more traditional possible worlds
or information theoretic arguments whose origins go back to nineteenth century
statistical mechanics as in [8] or [5].

More recently the second author in [10] and [11] extended the Paris-Vencovska
axiomatic approach to inference processes to the context of several agents whose
subjective probabilistic knowledge bases, while individually consistent, may be
collectively inconsistent. In particular he defines a “social entropy process”,
SEP, which is a natural extension of the single agent ME. However, while SEP
is known to possess many attractive properties, these are almost certainly insuffi-
cient to uniquely characterise SEP. It is therefore of particular interest to study
those Paris-Vencovska principles valid for ME whose immediate generalisations
to the multiagent case are not satisfied by SEP. One of these principles is the
Irrelevant Information Principle, a principle which very few inference processes
satisfy even in single agent context. In this paper we will investigate whether
SEP can satisfy an interesting modified generalisation of this principle.

1 Motivation

In this paper we consider the following fundamental problem of discrete multi-agent
probabilistic uncertain reasoning. We are interested in finding a general procedure
which, given a finite set of agents, each possessing a subjective probabilistic knowl-
edge base over a finite space of possible events, yields a single probability function or
social probability function defined over that space of events, which optimally represents
the joint knowledge of all the agents, and such that that general procedure satisfies
some natural criteria derived from logical or rational considerations.

There are several initial assumptions we want to make. Firstly we assume that the
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probabilistic knowledge of each particular expert is consistent with the laws of prob-
ability. Secondly all agents are assumed to have equal status, and the final social
probability function should not depend on the order in which the agents’ knowledge
bases are considered.

We illustrate the motivation behind this idea by a toy two-agent example.

Imagine that two safety experts are dealing with a fault in a chemical factory pro-
ducing nitrogen fertilizers. There is a problem with ammonia supply. Ammonia is
stored in a tank connected to the rest of the factory by a valve which is operated by an
electric circuit.

The first expert believes that there is a 40% chance of a mechanical fault on the
valve. The second expert comes up with a different opinion that there is a 80% chance
that there is a mechanical problem on that valve. Moreover, the first safety expert
thinks that there is a T0% chance that there is a malfunction of the electric circuit.
We suppose that both experts have no other knowledge related to this problem.

The joint beliefs (knowledge) of the two experts are inconsistent in this case. In
practice, knowledge is usually incomplete and offers a lot of uncertainty; the first expert
in above example has no knowledge about, for instance, the conditional probability
that there is a fault on the the valve given that there is a fault on the electric circuit.
The situation becomes more complicated once the second agent is considered whose
knowledge is inconsistent with the knowledge of the first agent. Altogether we can ask
the following question:

Question. How should a rational adjudicator whose only knowledge consists of what is
related to him by the two experts above, evaluate the probability that both the valve and
the electric circuit are faulty, based only on the experts’ subjective knowledge specified
above and without any other assumptions?

Assuming, as we do in this paper, that each agent’s uncertain knowledge can be
represented within the framework of probability theory, we can describe the knowledge
of each expert by a set of possible probability distributions over four possible mutually
exclusive cases: (1) a fault on the valve and no fault on the electric circuit, (2) a fault
on the valve and a fault on the electric circuit, (3) no fault on valve and a fault on the
electric circuit and (4) no faults on the valve or on the electric circuit (i.e. in this case
there is a problem with something else). We can denote the corresponding probabilities
that (1),(2),(3) and (4) is true by real numbers wy, wy, ws and wy from the interval
[0,1] which sum to 1. Based on the knowledge of the first expert wy + we = 0.4
and wy + ws = 0.7. Any probability function (z,0.4 — x,0.7 — z,z — 0.1), where
x € [0.1,0.4], is consistent with the knowledge of the first expert. Similarly, the
second expert admits any (z,0.8 —z,y,0.2—y) where z € [0,0.8] and y € [0,0.2]. This
representation of the knowledge of the experts naturally abstracts from the complex
nature of the actual problem. However we are not interested here in the particular
manner in which this abstraction from the infinite complexity of a real world problem
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has been accomplished. Instead we will focus on the following narrower, abstract, but
more clearly defined question:

Question. Given two (or more) sets of probability functions corresponding to the
knowledge bases of corresponding experts as in the above example, which single prob-
ability function best represents the combined probabilistic knowledge of the experts?

Naturally, we would like to find a general procedure doing this for any knowledge
bases which satisfies some natural principles. We will formalize this idea in a general
setting in the next section.

2 Formalization

Let L = {ay...ax} be a finite propositional language where ay,...,ap are proposi-
tional variables. In our example n = 2, a; stands for sentence “a fault on the valve”
and ao stands for sentence “a fault on the electric circuit”. By the disjunctive normal
form theorem any L-sentence can by expressed as a disjunction of atomic sentences
(atoms) and we will denote a maximal set of logically inequivalent atoms {aq, ..., as},
where J = 2" by At(L). The atoms of At(L) are thus mutually exclusive and exhaus-
tive.

A probability function w over L is defined by a function w : At(L) — [0, 1] such
that Zj:l w(e;) = 1. A value of w on any L-sentence ¢ may then be defined by
setting

wip)= > wlay).
ajl=e
We will denote the set of all probability functions over L by DY. For the sake of
simplicity we will often write w, instead of w(a;), but note this has a sense only for
atomic sentences. Given a probability function w € D¥, a conditional probability is
defined by Bayes’s formula

_ w(pAd)

for any L-sentence ¢ and any L-sentence ¢ such that w(y) # 0 and is left undefined
otherwise.

Now consider two distinct propositional languages Ly = {a1,...,an,} and Ly =
{b1,...,bn,}. Let At(L1) = {a1,...,as} and At(Ls) = {f1,...,0r}. Then every
atom of the joint language Ly U Ly can be written uniquely (up to logical equivalence)
as a; A B; for precisely one 1 < j < J and precisely one 1 < ¢ < I. With only a slight
abuse of notation, for an L; U Lo-probability function r we will often write r;; instead
of r(a; A f3;), in a similar way as for an L;-probability function v we write v; instead
of v(a; ).

Now notice that = a; < \/iI:1 o AB;. Therefore, the marginal probability function
whose j-th value is given by Zle 7ji is the projection of an L;ULs-probability function
r to the language L;. We will denote it by r|z,. Similarly if A is a set of Ly U La-
probability functions, we denote the set {v|y, : v € A} by A|r,. Also if v is an
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Lq-probability function and w is an Lo-probability function then v - w defined by
v-w(oj A B;) = vjw; is an Ly U Ly-probability function such that (v-w)|g, = v.

A (probabilistic) knowledge base K over L is a set of constraints on probability
functions over L such that the set of all probability functions satisfying the constraints
in K forms a nonempty closed convex subset Vi of D, V& may be thought of as the
set of possible probability functions of a particular agent which are consistent with
her subjective probabilistic knowledge base K. In the sequel we shall loosely identify
K with Vi, and may also refer to such a Vk as a knowledge base. Note that the non-
emptiness of Vk corresponds to the assumption that K is consistent, while if K and F
are knowledge bases then the knowledge base K UF corresponds to Vkur = Vk N Vr.
The set of all knowledge bases Vi over L is denoted by C'L.

In the toy example, the knowledge of the first expert can be represented by the
knowledge base K which consist of a set of linear constraints on a probability function
w = (w1, wy, w3, wy) defined over the atomic sentences aj A az, a; A —ag, —a; Aag and
—aj A —ag. Then K = {w; + we = 0.4, w1 + w3 = 0.7} and Vx = {(¢,04 — z,0.7 —
z,x —0.1) : x €[0.1,0.4]}.

Given K € C'Ly note that the underlying language L is implicitly understood in
the notation Vk which should more properly be denoted Vlél. Thus if L1 C L then
K is also in CL and Vif = {w € D* : w|z, € V;£'}. For simplicity we shall normally
just write Vk when the appropriate language is understood.

We now define the central notion which maps any given sequence of knowledge
bases to a single probability function termed the social probability function for that
sequence. A social inference process S defines for each L and n > 1 a function

S, :CLx...xCL— D
N—————

n

The number n here intuitively represents the number of distinct agents or distinct
sources of information.

The restricted notion S (or Sp) in the case of a single knowledge base or agent, i.e.
when n = 1, is simply called an inference process and such inference processes have
been extensively studied by Paris, Vencovska and others ([6], [8], [9], [5] or [4]).

As was noted above, a consistent knowledge base K yields a set of possible prob-
ability functions Vi consistent with K. In the case of single agent with knowledge
base K there are several possible procedures to choose a specific probability function
from Vk. However by the traditional possible worlds modeling or information theo-
retic arguments whose origins go back to nineteenth century statistical mechanics as
in [8] or [5], the maximum entropy inference process ME has been justified as being
optimal, where ME[, (K) is defined as that unique probability function w in Vi which
maximizes the Shannon entropy E(w) of w given by

E(w)=— Zw(aj) log w(ay;).

Jj=1

E is a strictly concave function and therefore it attains a unique maximum over any
nonempty closed convex region Vi of D¥.
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A quite different justification for ME to the traditional ones was described in [6] by
Johnson and Shore. Their work was developed by Paris and Vencovskd in [9] where
they showed that a list of principles based on symmetry and consistency uniquely
characterises ME. It seems fruitful to look at the axiomatic approach also in the
more general context of a social inference process. Accordingly we may ask:

What general principles should a social inference process S satisfy in order to
ensure that for given knowledge bases, and in the absence of any other information, S
chooses a social probability function according to rational criteria?

We might hope that ultimately such a set of rational principles may determine
uniquely a particular social inference process S.

3 Language Invariance and Irrelevant Information

In this section we examine how certain fundamental invariance principles formulated
by Paris and Vencovska for an inference process (see [7]) can be extended to the notion
of a social inference process.

An obvious question we need to ask regarding social inference processes is whether
they depend on the choice of a particular propositional language L = {a1,...,ap}.
For fixed S, L, ¢ € SL and K;,...,K,, € CL consider S;,(Kj,...,K,)(y). It would
seem to be irrational to change this value if L is extended by a set of propositional
variables {by,...,b;}, all distinct from the variables of L, provided that we have not
supplied any new knowledge. Following [7] we will formulate this as the following
principle:

LI [Language Invariance Principle]. A social inference process S satisfies language
invariance if whenever Ly and Ly are languages with L1 C Ly and K4, ..., K,, € CL,
then

SL1 (Kh cee 7Kn)((p) = SLz(Klv ceey K’ﬂ)(@)
for any Li-sentence .

Following [7] we can also ask a different question. What will happen if alongside
the new propositional variables, new knowledge concerning these variables is also pro-
vided which contains no reference to the old variables. Again, it would seem to be
rational that the value of a social inference process on a sentence that is formulated
in original language should not change. This leads us to

IIP [The Irrelevant Information Principle]. Let L = Ly U Ly where Ly and Lo
are disjoint propositional languages, and let K4, ..., K,, and Fy,... ,F, be knowledge
bases formulated for the languages Ly and Lo respectively. Then for any L;-sentence ¢

St(KiUFy, ..., K, UF,)(¢) =S(Ky,....K,)(9).

In the case when n = 1 this principle plays a crucial role in the characterisation of
ME in [9]. Nevertheless, despite its intuitive plausibility this principle is in fact very
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hard to satisfy; indeed although ME satisfies this principle, almost all other commonly
used (single agent) inference processes do not do so (see [7] and [4] for details).

IIP appears even harder for a social inference processes to satisfy. However, in this
multi-agent case we might argue that this principle is just too strong. If knowledge
provided by agents for the language Lo is inconsistent then the addition of such new
knowledge may provide us with more information on how strongly the agents disagree,
which in turn may affect our evaluation of the knowledge concerning L. However, if
the new knowledge does not change the level of disagreement as is the case when the
new knowledge of all the agents is jointly consistent, then the principle of irrelevant
information is arguably more justified. Accordingly we formulate:

CIIP [The Consistent Irrelevant Information Principle]. Let L = L; U Ly
where L1 and Lo are disjoint propositional languages. Let Kq,...,K,, and Fy,...,F,
be knowledge bases formulated for the languages L1 and Ly respectively, and suppose
that Fq,..., F, are jointly consistent. Then for any L;-sentence

SLKiUFq, ..., K, UF,)(¢) =SL(Ki,...,K,)(p).
Assuming LI this last equation is equivalent to

SL(KiUFy, ..., K, UF,)(p) =S, (Ki1,...,K,) ().

For instance, in the toy example of section 1 the information of both experts about
a fault on the electric circuit is both consistent and a priori irrelevant to the probability
that there is a fault on the valve. Hence if we want to know only the probability that
there is a fault on the valve, then applying the CIIP we need consider only the fact
that the first expert states that this probability is 40% and the second states that this
probability is 80%.

4 The Social Entropy Process

In this section we define a particular social inference process formulated by the second
author in [10] and [11]. The Social Entropy Process SEP, is defined by the following
two stage process. At the first stage we define the set Ap(Kj,...,K,) as those prob-
ability functions v which globally minimise the sum of Kullback-Leibler divergences
(cross-entropies)

n n J
ZCE(V,w(i)) = szj logﬁ (1)
i=1 i

k=1j=1
subject only to the conditions that w(!) € Vk,,--- ,w) e Vk,, , where
v; 0 if v; =0 and w§-k) =0,
v; log — = ) Ik
w oo ifv; #0and w;” =0.

J

Recall that v; and wj(-k) stand for v(a;) and w(¥)(a;) respectively, where a; is an atom
and there are J (logically inequivalent) atoms in At(L).
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It is not difficult to see (see [11]) that Ap(Ky,...,K,) is nonempty if there is
some atom «; such that for no i is it the case that for all w € Vi, w(a;) = 0. Under
this condition Ap(Kjy,...,K,) is well-defined. From now on we shall consider only
n-tuples of knowledge bases Kji,...,K, which satisfy this condition. Note that the
definition of a social inference process is not much restricted by such an assumption.

In [11] it is proved that Ar(Kjy,...,K,) is also a closed convex region of DY and
therefore there is a unique probability function in Ap(K;,...,K,) having maximal
entropy, and we will denote this function by MEL (AL (Kj,...,K,)). Therefore, at the
second stage of the definition we set SEP(Ky,...,K;) = MEL(AL(Kq,...,K,)).
It is clear that SEP , coincides with MEy in the case when n = 1 and, it is straight-
forward to show that SEP is language invariant.

The set Ap(Ki,...,K,) is often a singleton and in that case the second stage
is essentially redundant. For instance, this happens whenever Vi, is a singleton for
some k. The function which maps Ki,..., K, to Ap(Ky,...,K,) is therefore called
the weak social entropy process and is denoted by WSEP(Kj, ..., K,).

For any v € Ar(Ky,...,K,) there is an n-tuple w() € Vi ,...,w(™ € Vi,
minimizing Y ,_, CE(v,w®)) defined in (1). We will denote the set of all such n-
tuples by T'(Ky,...,K,).

Lemma 4.1. The following are equivalent:

(i) The probability functions v, w1, ... w™ minimize (1) subject only to w) €
VK17~ .. ,W(n) S VK”.

(i) w, ..., w™ mazimize ijl(l_[::l w(k))%, subject only to wt) € Vi, ...,

J
n (k)L
(n) L ([Tr=y w; ™)™ .
w\ e Vi ,andvj = ———=L "~ forallj=1,...,J.
o S ek P

For a proof see [11]. We will define the maximal value of Z'jjzl(HZ:l wﬁ“)i
subject to wl) € Vk,,...,w(™ € Vi, tobe Mp(Ky,...,K,).

The lemma above implies that SEP} coincides with the logarithmic (or “nor-
malised geometric mean”) pooling operator of decision theory (cf. [2]) in the very
special case when each Vi, defines a single probability function.

In addition to the above pleasing properties, SEP satisfies a set of natural princi-
ples listed in [10] and [11] similar to those shown to be satisfied by ME in [9]. However
these are almost certainly not sufficient to characterise SEP in the manner in which
ME was characterised in [9].

Furthermore, although SEP is language invariant, it does not satisfy the Irrelevant
Information Principle IIP. A simple counterexample is provided by the following®.
Let Ly = {p}, L2 = {q} and L = L; U Ly. Knowledge bases K; = {w(p) = 0.2},
F, = {w(q) = 0.9}, Ko = {w(p) = 0.4}, F; = {w(q) = 0}. There is only one
L-probability function w® € Vi, r,: (0,0.4,0,0.6). Hence

My (z) = v/0.4(0.2 — x) + 1/0.6(—0.1 + ),

LA counterexample to ITP for SEP was first found by Soroush Rafiee Rad (private communication,
2010).
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which is maximal for = 0.16.

B 0.4(0.2 - 0.16)
~ /0.4(0.2 = 0.16) + /0.6(—=0.1 + 0.16)

” V2o /0.08
V2+2v3  0.08 ++/0.48

Since IIP in its single agent variant played a crucial role in the characterisation
of ME this failure could be interpreted as a significant criticism of SEP. However,
while this principle may be too strong in the multi-agent case, note that the weaker
CIIP principle may still be regarded as a natural generalization of the single agent
ITP since it reduces to IIP for the case n = 1.

We say that WSEP satisfies CIIP if whenever L = L1 U Ly where Ly and Lo are
disjoint propositional languages and Ky, ..., K, and Fq,...,F, are knowledge bases
formulated for the languages L; and Lo respectively such that Fq,..., F, are jointly
consistent, then

=04 #

SEP(K; UF;, K> UF5)(p)

= SEP(K,K>)(p).

WSEP, (K, UF,,... . K, UF,)|., = WSEP,,(K1,...,K,).

We prove that WSEP satisfies CIIP in the following section. However except in the
cases when Ap, (Kj,...,K,) is a singleton the question whether SEP also satisfies
CIIP remains open.

5 WSEP satisfies CIIP

In what follows we will fix two distinct propositional languages Ly = {a1,...,ap,}
and Lo = {b1,...,bp,}. Let L = L1 ULg and let At(L1) = {a1,...,ay} and At(Ly) =
{ﬂla"'?ﬁ]}

For r € SL, to simplify the notation we will often denote r|r, (a;) by r;.. We
will also denote the conditional probability function r(S3;|c;) by r;);. It follows that
Tji = 1.4, i.e. the value rj; can be computed as the product of the projection of r
to L; on the Li-atom «; and the conditional probability r(3;|a;).

Lemma 5.1. Let wj(.k) > 0 be real numbers for all 1 < 5 < J and 1 < k < n where
k,j,J,n € N. Then
J

n n J
k)\ L1 k)L
(T < (I > wi™)=. (2)
k=1 k=1j=1

Equality holds if and only if either there are real constants IV > 0,...,10 > 0
such that 1wV, ... w(Jl)) = @@, . ,wF]Q)) = .= 1™, ,wgn)) or

Z}]:1 w§-k) =0 for some k.

j=1

This lemma is Holder’s inequality, see [3], and it will be very useful in the following
proof.
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Lemma 5.2. Let Kq,...,K,, € CLy, Fq,...,F, € CLsy be such that Fy,...,F, are
jointly consistent.

(a) Ifve Ar,(Ky,...,Ky) and t is an Ly-probability function such that t € (V;_; Vg,
thenv-t € Ap,un,( K1 UFq, ..., K, UF,,). In particular F1, ..., F, could be empty
in which case t can be arbitrary.

(b) Letr € Ap,ur, K1 UFy, ..., K, UF,,). Thenr|r, € A, (Ky,...,K,). Moreover
Mp,un,(KiUFy,.... K, UF,,) =M., (Kq,...,K,).

Proof. For a given v € ALI(Kl,...,Kn) let (pM,...,pM™) € 'y, (Ky,...,K,) be

(k) 1
such that v; = % Note that My, (Ky,...,K,) = ijl(nk 1p§k))ﬁ.

For a givenr € Ar,ur,(Ki UFy,..., K, UF,) let

w®, . ow™)y el o, (KiUFy,... K, UF,)

_ (i wit)n
be such that r;; = ML1UL2(K1L1JF1, ROF)"
Let us consider probability functions wM|, ..., w(™]|. . Denote
J n ( )
— Ry
M=) (J]ws™)
j=1 k=1

Then M < My, (Ky,...,K,) since My, (Ki,...,K;) is maximal. But by the lemma
5.1 also My, ur, (K1 UFy,..., K, UF,) < M, hence

Mr,un, K1 UFy, ..., K, UF,) <My, (Ky,...,K,). (3)
(a) Let t € (); Vg, We are going to prove that
(" t,...,p" t) €T, (Ki UFy,... K, UF,). (4)

It is easy to see that p) - t,...,p™ -t satisfy K; UFq,..., K, UF, respectively.
Moreover,

n

> (1A= > Hp“” Tt =M, (Ki,... Ky),

j=1,...,J,i=1,....] k=1 j=1,...,J,i=1,....] k=1

since Ele t; = 1. But from (3) we already know that My, r,(K1UFy,..., K,UF,) <
My, (Ky,...,K,;) hence (4) is proved.
(b) By the maximality of My,ur,(Ki UFy,..., K, UF,) and by (3) we have

MLIULQ(Kl UFy,..., K, U Fn) =M= MLI(K17 s 7Kn) (5)

hence

ORI EEUERD 311 SRR

§=1,,Ji=1,..

<.
_
=~
Il
N
-
Il
—
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By lemma 5.1 this equality could only occur if for each j there are real constants
l;l) >0,..., lj(-") > 0 such that the proportionality

1 1 1 2 2 2 n n n
lj( )(wgl),...,w](j)) = l§- )(wﬁl),...,w§1)) =...= l§ )(wél),...,wﬁj))

holds, or w](k) = Zle wgf) = 0 holds for some k.
Let us consider coefficient j to be fixed. If w]@ = 0 for every k let q.; be an
arbitrary Lo-probability function with value on i-th atom denoted as g;;. Otherwise

for k such that wJ(E) = 0 let us define

)

Gili =~ %

w;.
Obviously,

I I (k)

[T

Ji
S =Y

i=1 i=1 Zi=1 w§i)

and hence q.|; is a well defined Lo-probability function. Notice that thanks to pro-
portionality the definition does not depend on the choice of k:

(k) (k) (k), (k)
] lj w; o lj wj;
k) I k k) 1 k)"
lj(‘ ) Zizl wﬁ»i) l§‘ ) 22:1 w§i)
In other words
k k
w](-i) = w;)qi‘j. (6)

By (5) the projections to L; satisfy
(w(1)|L1, . ,w(")|L1) S PLl(K17 - 7I<n)

n k)L
(ITk=1 w;_ )) "

=7 on T we have that
Z‘]']:1(H2:1 w;. )n

Then for Li-probability function v defined by v; =
vV € ALl(K17~-~7Kn)~

Moreover,
k)y L k 1
S |1 T L 1 50 1)
S I ENL  ~J T k T = Yy
Zj:l iz (T wg(z)) B Zj:l PO w§ )qz‘\j) B
where ;. = > vjq;); = vj and ry; = :’—7 = vjrq—" = @;; which gives us the required
J- J-

result that r|p, € A, (Ky,...,K,). O

Theorem 5.3. WSEP satisfies CIIP.

This follows at once from lemma 5.2.
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Theorem 5.4. SEP satisfies the CIIP in the special case when there is only one
probability function in Ar, (Ky,...,K,), say Ar, (Ky,...,K,) = {w}. Note that by
theorem 3.8 in [11] this holds whenever at least one of the agents has a knowledge base
which fizes a probability function for L.

Proof. By lemma 5.2 (b) clearly

SEPLluLQ(Kl UFq,...,. K, UFn)‘Ll =T, =W= SEPLI(Kl,...,Kn).

6 Conclusion

In this paper we have sought to investigate the Irrelevant Information Principle in
the context of multi-agent uncertain reasoning. While this principle plays a crucial
role in an axiomatic characterization of ME given in [9], we have argued that the
most obvious generalization of the Irrelevant Information Principle to the multi-agent
context may be too strong. We have proposed an alternative generalization called the
Consistent Irrelevant Information Principle for a social inference process (CIIP). We
have described the promising social inference process SEP first formulated in [10] and
its weaker counterpart WSEP. We have shown that WSEP satisfies CIIP and that
SEP satisfies CIIP in many cases. The question as to whether SEP satisfies CITP
remains open.

The authors are very grateful to Dr Alena Vencovska for spotting a mistake in the
original proof of lemma 5.2. The first author is supported by Marie Curie Early Stage
Researcher Grant (MALOA - from Mathematical Logic to Applications) financed by
the European Commission.
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Abstract

At the present era, the most of the facets of human life are exposed to an
informational explosion. This assertion is valid especially for the fields of busi-
ness and managerial decision making. The immense unstructured information
sources indispensably demand automatic methods for extraction of the context
and efficient handling of the texts. The requirement of automaticity implies
the necessity to develop uninformed approaches in text mining (more profound
consideration can be found in [4]).

This contribution thus belongs to the area of text mining and ranks among
uninformed tools for the analysis of text corpora, namely for the automatic
classification of documents into groups according to a language based on non-
informative words. The other important feature is the removal of related words
(or “desynonymization”) of given text.

1 Introduction

First of all, let us specify the prerequisites of the approach. The presented method
assumes that alphabetic scripts are used in the considered texts, requires a sufficient
size of the particular documents (it means at least thousands of words, for an example
see word counts in Table 1) and expects their monolinguality (the text corpus itself
is assumed to be multilingual). The corpus is dynamic which means that we build it
up by sequential addition of considered documents together with information about
the membership in monolingual group. Based on these requirements, the first step of
addition to the corpus consist of preprocessing operations. We start with a search of
non-informative words based on frequency analysis of the considered text. This step
corresponds to stopwords as one of the features used for language identification (see
e.g. [3]).

As the first approximation, we assume that a significant portion of non-informative
words must belong to the most frequent words in the document. Such words are then



14 V. BINA, J. PRIBIL

Table 1: Word counts, languages and values of threshold for small Gutenberg corpus.

Title of ebook Word count Language Criterion
A Vuela Pluma 83334 spanish 0.00122
Reise in die Aequinoctial 106053 german 0.00117
At Sundown 5904 english 0.00126
Autour de la Lune 59022 french 0.00120
Tre Racconti Sentimentali 28039 italian 0.00040
Briefe aus dem Gefangnis 13347 german 0.00090
Cidades e Paizagens 17342 portuguese  0.00067
Die Geschwister 5368 german 0.00083
Hendes Hgjhed 17203 danish 0.00168
Judith 23263 dutch 0.00161
King Henry the Eighth 26985 english 0.00059
La princesse de Cleves 64248 french 0.00119
Marta y Maria 90234 spanish 0.00039
Nature and Culture 47055 english 0.00047
Nervosos, Lymphaticos . . . 38841 portuguese  0.00055
Octavia 12216 portuguese  0.00057
Principles of Orchestration 42776 english 0.00034
Rautatie 22918 finnish 0.00202
Suicida 5271 portuguese  0.00054
Wilde Bob 57225 dutch 0.00226

compared to the most frequent words of particular monolingual groups in corpus.
When sufficient proportion of same words is detected, the document is classified in
the corresponding language group.

The subsequent step is the “quasi-lemmatization” or “desynonymization” of the
text based on the employment of modified (weighted) Levenshtein distance measure,
which takes into account possible deletions, insertions or substitutions in two compared
sequences together with a possibility to use the additional operation of transposition
(see e.g. [6]). The procedure of “quasi-lemmatization” itself is based on sequential ad-
dition of the actually processed text into (already) quasi-lemmatized corpus. However,
this approach demands comparison of all informative words in actually analyzed text
with all words in the corpus, which in case of larger corpora appears to be compu-
tationally infeasible. Therefore, a heuristics based on proportions of the same letters
can be applied in order to select rather similar words further examined using modified
Levenshtein measure of distance.

2 Preprocessing

As the very first step in the processing of the text document we perform two usual
linearization (document content filtration) steps - (a) markup and format removal
and (b) tokenization (lower case conversion, removal of the digits, special symbols,
punctuation, etc). Another reasonable preliminary step is a removal of very short
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(uninformative) words.

3 Determination of stopwords

As a stopword we consider commonly used words not important for the content of
document. In the classical concept of text minning the stopwords are given in a list
separately for each language and the stopword lists slightly differ in various approaches
and in particular software tools. Such stopwords list need to be defined manually which
is no use in an uninformed approach.

This step is based on the construction of term-document matrix containing fre-
quencies of particular terms in the whole corpus of documents. A term is considered
to be stopword if its occurrence expressed as percentage is above some threshold!. The
question arises: How to determine the value of threshold? A possible answer lies in
the computational experiments.

Let us consider the following example, a small document corpus containing twenty
ebooks (see first column of Table 1) from Project Gutenberg web pages [2]. It should
be stressed that the languages of particular books mentioned in the table are presented
only for sake of clarity; the stopword search and consequent steps are still uninformed.

As we already mentioned as a stopword we consider any term appearing in the
document with sufficient frequency. Which value of relative frequency can serve as a
threshold? To find a suitable value we perform a computations with different setting
and evaluate some suitable criterion allowing a reasonable choice based on the knowl-
edge of document’s language and a corresponding list of stopwords in R text mining
package [5].

The determination of threshold is based on comparison of the frequency based
stopword list and known official list of stopwords. Such criterion should obey the
following requirements. The optimal value is achieved when the highest proportion of
true stopwords (from a tm list) is found, but it is also crucial to keep the number of
false stopwords limited. Therefore we propose a criterion in the form of proportion
product

ng 1y
Q - N ! Nt’
where N; means the number of all true stopwords from tm package, N means the
number of all stowords found by the frequency based approach and 7i; is the size of
intersection of both groups, i.e. the number of all true stopwords found by frequency
based approach. As a result, a value of threshold is chosen resulting into the highest
criterion value.

To illustrate the typical shape of criterion curve we draw corresponding graphs for
the first occurrence of each language in our example (see Figure 1).

For our corpus of twenty documents we found the following values of threshold.
Average value of the twenty threshold values is 0.00099, hence the choice of value 0.001
appears to be reasonable as an estimate relative frequency separating the stopwords
from the other terms.

1An alternative approach can avoid definition of any threshold but can simply consider as stop-
words, let us say, one hundred most frequent words in the document.
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Figure 1: Sensitivity of stopword search on value of threshold for selected documents.
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4 Language categorization

In the preceding section we described a frequency based approach to the identification
of stopwords in a monolingual document. Now on the basis of this capability we
perform the categorization of languages in the documents incorporated to the corpus.

As we mentioned above the corpus is dynamic. It means that we begin with a first
document where the stopwords are identified. This document is labeled as language
number 1. During the process of addition of any subsequent document to a corpus
we find its stopwords and classify as one of the preceding languages in the case when
sufficient proportion of stopwords is common. In the opposite case we assign next free
number as a label of still unnoticed language.

In the experiments with a small Gutenberg Project corpus we found out that
reasonable proportions of common stopwords in documents writen in same languages
appear to lay somewhere between 20 and 30 percents. When the smaller proportion
is chosen (in our case less than 18 percent), the method fails to recognize between
spanish and portuguese texts. On contrary, when we expect proportion of common
stopwords as high as 35 percent, the approach begin to create artificial languages
in case of documents somehow differing. In our case the document ”Principles of
Orchestration” began to differ.

A useful modification of the method can be proposed. It is based on collecting
of the documents with same language and determination of the stopwords in whole
monolingual subcorpus. Of course, at this point it is reasonable to develop a suitable
heuristics labouring under the knowledge of stopword frequences in each document
without necessity to recompute repeatedly the stopwords in whole monolingual sub-
corpus.

Naturally, the setting of parameters requires more profound analysis and use of
larger corpora but the above stated values appear to be a reasonable starting point.

Let us have a look at the result of language categorization in case of setting the
common proportion of stopwords to the value 0.2 (see Table 2). We can see that
all languages in the corpus were successfully recognized and on the other hand all
document written in the same language were classified into the same group.

As an example of some source of problem in case of technical and other specific
text in Table 3 we present the first fifty stopwords (in alphabetical ordering) from the
document ”Principles of Orchestration”.

The attentive reader surely noticed that a significant proportion of stopwords in this
document is connected with the musical terminology which can be easily considered
as a separate language. Alternatively - with an appropriate setting of parameter - the
methodology can be employed to categorize well distinguished areas of interest.

5 Quasi-lemmatization

As we can observe in Table 3, many stopwords appear in different forms, in English
usually in singular and plural (in our case e.g. couples if words: case and cases or flute
and flutes). However, this is a general problem arising not only in the procedure of
stopword removal. Moreover, this issue is even more substantial in slavic (and many
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Table 2: The third column presents language categorization in case of 20 percent of
common stopwords.

Title of ebook Language  Category
A Vuela Pluma spanish 1
Reise in die Aequinoctial german 2
At Sundown english 3
Autour de la Lune french 4
Tre Racconti Sentimentali  italian 5
Briefe aus dem Gefangnis german 2
Cidades e Paizagens portuguese 6
Die Geschwister german 2
Hendes Hgjhed danish 7
Judith dutch 8
King Henry the Eighth english 3
La princesse de Cleves french 4
Marta y Maria spanish 1
Nature and Culture english 3
Nervosos, Lymphaticos ...  portuguese 6
Octavia portuguese 6
Principles of Orchestration english 3
Rautatie finnish 9
Suicida portuguese 6
Wilde Bob dutch 8

Table 3: The first fifty stopwords in the document “Principles of Orchestration”.

above act all also and another
any are balance bar bass basses
bassoon bassoons  before being between  brass
bride but can cantabile case cases
cellos certain clarinet clarinets cockerel colour
combination composer different  distribution divided double
doubled doubling  each effect employed eng

etc example examples expression fag first

flute flutes
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other) languages, where grammatical cases of the same word differ in a suffix.

This problem is usually solved by language-specific tools like stemmers or thesauri.
However, this is not feasible in case of an uninformed approach. We are facing the
need to develop language-independent method for searching the similar words which is
called quasi-lemmatization. As a reasonable choice appears to be the similarity mea-
surement based on the well known string metric Levenshtein distance. This measure
has interesting features, it is typically used in cases when small number of differences
is expected. The operations considered by this measure are addition, removal and
substitution of single letters [6]. Sometimes an additional operation of transposition
is also involved (see [1]), but this appears even more computationally demanding,
therefore we use the classical variant.

Since mutual comparison of all pairs of words using Levenshtein distance is not
computationally feasible, we employ a heuristic method based on significant proportion
of common letters in the pair of compared words. Whenever this heuristic detects suf-
ficient similarity, we refine the recognition of similar words employing the Levenshtein
distance.

5.1 Mutual comparison - a heuristic

As we already stressed, the mutual comparison performed for each pair of words needs
to be simple and fast. We propose a method based on computing of letter frequencies in
both words and their subtraction. This guarantees that all letters with same number of
occurrences in both words cancel out and as nonzero term remain only letters differing
in their counts. If we then sum up the absolute values of these differences we obtain a
criterion usually giving high numbers for different words and small values for similar

ones
Tn = Z In1; — nag| .
i

Index ¢ stands for a summation over all words appearing in both words, ny; is a
frequency of particular letters in the first (and no; in the second) word.

It is reasonable to use this criterion in a relative manner, namely to compare its
value with a reasonable multiple of average length of both words. E.g. we consider
two words to be similar if

Ny + N
Cy Ty =25Ty < %

where Cp is a multiplying coefficient with reasonable values between 2 and 3 (in
examples 2.5 is used) and Ny resp. Nj stand for lengthes of both words.

5.2 Mutual comparison - Levenshtein distance

A heuristic presented in previous part provide some candidates for similar words. More
sophisticated analysis can be performed using Levenshtein string metric [6]. This well
known refines the process and identifies similar pairs. Again, this measure of string
distance can be applied relatively, which means in comparison to an average length of
the two words allowing more differences in longer words. Moreover, if the proportion
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is smaller than some constant (we used value 0.4), pair of words is considered to be
similar.

Now among the pair of similar words one representant is chosen and the other
variant is removed from the corpus (and substituted by the chosen word). This choice
can be based on two alternative principles:

e choice according to the length - the shorter word is chosen assuming that it
represents more fundamental variant,

e choice according to the frequency - more frequent variant is chosen representing
the more obvious word.

We employ the first of preceding two variants.

Let us have a look at the example of comparison results. All pairs of words in
a sample listing bellow passed through the heuristic criterion from Subsection 5.1
with result of similarity. However, the pairs in parentheses (and denoted by the
word rejected) were considered by Levenshtein string metric (see Subsection 5.2) as
different.

gebirgsart <- urgebirgsarten
gebirgsbevolkerung -> gebirgsvdlker
(rejected: gebirgsbildungen, uebergangsbildung)
gebirgsbildungen <- urgebirgsbildungen
(rejected: gebirgskette, gesteigert)
gebirgskette <- kalkgebirgskette
(rejected: gebirgskette, steigerte)
(rejected: gebirgskette, steigerten)
(rejected: gebirgskette, bersteigt)
(rejected: gebirgskette, berstiege)
gebirgskette <- urgebirgsketten
gebirgsland <- gebirgslande
gebirgsland <- gebirgswand
gebirgsschichten -> gebirgsstrichen
(rejected: gebirgsspalten, geistesanlage)
(rejected: gebirgsspalten, granitberges)

The changes accepted by Levenshtein distance measure (not in parentheses) contain
in the listing also hinted direction of a change. It is apparent that sometimes a
problematic change can occur as for example in case of the two last accepted pairs.

The result of such “quasi-lemmatization” strongly depends on language, type of
text and setting of constants but usually leads to a circa fifty percent reduction of the
word count.

6 Conclusions

Authors bring fundamental ideas of preliminary steps necessary to design an efficient
method for text mining in case of uninformed approach. It is apparent that the
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presented techniques are dependent on several constants with seemingly arbitrarily
specified values. These values are not necessarily the optimal ones but were estimated
during several testing runs and - in case of threshold for stopword search - set up using
a criterion based on real and frequency based stopwords’ proportions.

The basic preliminary steps thus consist of stopword search, language classifica-
tion based on stopwords and so called quasi-lemmatization allowing the significant
reduction of terms contained in the corpus.
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Abstract

We intend to provide a characterization of decision models based on partial
information and on choices among conditional acts. Proper representability of
choices in such frameworks can be performed locally and globally: we deal with
local representability. In particular we study partial conditional ordinal relations
among events and complete conditional preferences on acts.

1 Motivations

In a comparative framework it is natural to require that every possible event E of a
family & is strictly more likely then the impossible event ¢.

Nevertheless we know that, whenever £ is an uncountable set, most events must
have zero or one probability, hence, to have a comparative degree of belief representable
by a probability, we can only require that ¢ < E and ¢ < €. For this reason Savage
introduced the concept of null events through the condition that any two acts restricted
to one of such event are indifferent (and so indistinguishable). This is actually caused
by chosen numerical framework (real valued probability) which does not allow to give
positive degree of belief to all events.

The same problem can be present also in a dynamic situation in which we start
from a possibly finite set of random quantities (acts) and by considering as initial
set of events (state of world) only those induced by the random quantities at hand.
Even when we require all these events F; to be not-null, i.e. ¢ < E;, and the relation
among acts is representable by a (positive) probability of the induced comparative
probability, this does not ensure that the comparative probability can be extended
in a way that it is representable by a positive probability, as the following example
shows.

Example 1. Let V, A and (+)¢ denote the usual logical disjunction, conjunction and
negation operator. Let € = {A,B,C} with AN B AC = ¢. Consequently the algebra
spanned by £ has 7 atoms and it is immediate to see that the comparative degree of
belief

p<A<B<C AVB~AVBVC (1)
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is representable by a probability but that necessarily it will result A° AN B¢ N C ~ ¢.

In order to have ¢ < A, for any potential event A, it is necessary to resume different
representability: either through a probability with values on a non-archimedian field
R* 2 R or a local one using conditional probabilities (both in R* or in R). In both
cases we will be able to distinguish “zero” events in different levels of zeroes.

In literature several attempts to generalize Savage axioms to admit negligible even
possible events, partial assessments and dynamic decision have been proposed, see
e.g. [2, 10, 8]. Dynamism can be reduced to reason about classes of preferences, each
relation being conditioned to a specific information. This can be formalized through
conditional preference relations (see again [8]). In this contribution we bring to the
light peculiarities of conditional preference relations with specific representability re-
quirements. We study the representability problem of partial conditional preference
relations which allow negligible events by referring either to non-archimedean condi-

tional probabilities or to real valued conditional probabilities in the sense of de Finetti
[7].

2 Preliminaries

As already mentioned, a preference relation among acts induces a comparative prob-
ability among events. Acts are seen here as simple random quantities with possible
consequences on a set X. Differently from usual approaches, we think the state space
Q implicitly described by the values expressed by acts. In particular, a binary act f
expressing only two values x; and x5 implicitly define an event A as all real situations
letting f to take value x; and its contrary event A€ as all real situations letting f to
take value x5. Constat act, i.e. those that takes a unique value z € X whatever it
happens, implicitly define the sure event 2 and its contrary ¢, the impossible event.
A preference relation < among an arbitrary set of acts hence induces a preference
relation, that with an abuse of notation we continue to indicate with <, among an
arbitrary set of events £. As usual we denote with < and ~ the asymmetrical and
symmetrical parts of <, respectively.

Let us hence focus on a comparative probability on an arbitrary set of events £
which is a binary relation < expressing evaluations of the type “no more probable
than”. Axioms for a comparative probability are:

(1) for any E € £ we have ¢ < E and the not-triviality requirement ¢ < £2;
(2) < is a weak order;
(P) If A,B,C, AV C,BVC €& are such that AANC = BAC = ¢ then

A<B < AvC<xBvVC
De Finetti instead of (1) required (1’) ¢ < E. We will say a comparative probability
to be positive if it verifies (1’). A comparative probability on € is said to be coherent if
for any finite sub-family F C &£ and for every \; > 0 and E;, F; € F such that F; < F;

it results
sup »_ Ni(|Fi| — |Ei|) < 0= E; ~ F¥i (2)
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where the supremum is taken over all possible values derived from the indicator func-
tions | - | of the events.

Coherence implies that for any event £ € £ we have ¢ < F, reflexivity and
transitivity of < and axiom (P). On the contrary it does not imply neither (1’) nor
the non-triviality ¢ < {2 conditions.

3 Representability

In order to give a representability result based on conditional probabilities taking
values in a non-archimedean field, we refer to [12] for the main notions on hypereals
and we denote by [0,1]* a non-archimedean extension of the real unit interval [0, 1].

Theorem 1. Let £ be a finite set of events and let Cg be the set of atoms generated
by €. For a positive comparative probability the following statements are equivalent:

i) (£,%)U (¢ < Ck)cyece 8 a positive coherent comparative probability;

ii) there exists a probability function p :< & >— [0.1] strictly positive which represents
<|euce 5

iii) there exists a non-archimedean probability function p* < & >— [0.1]* strictly
positive which represents <|guc, -

Proof: Equivalence between i) and ii) is the usual representation theorem of coher-
ent comparative probabilities (see e.g. [4]). Equivalence between ii) and iii) directly
derives from the transfer principle between [0,1] and [0, 1]* (see e.g. [12]), that holds
since the finiteness of £. Strict positivity of p derives from the fact that the represented
comparative probability is positive also on atoms.
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A coherent comparative probability on £ can be extended to a coherent compar-
ative probability on £ D &, but a positive coherent comparative probability is not
necessarily extendible to positive one. In particular positivity requirement cannot hold
for some atom (see again Example 1). Nevertheless it is important to note that, given
a positive coherent comparative probability on a countable algebra, representable by
a positive probability, there is a positive coherent extension on any countable super-
algebra, representable by a positive probability:

Theorem 2. Let £, A be two countable algebras such that £ C A, given a positive
comparative probability <, which is representable by a positive probability, there is at
least a positive comparative probability <’ extending <, which is representable by a
positive probability.

Proof: By hypothesis < representable by a positive probability p on £. Let C¢ be
the set of atoms of &, then p(C) > 0 for any C € Cg. Moreover, let C4 be the set of
atoms of A, then for any K € C4 there is a unique C € Cg such that K C C. Given
any C € Cg consider the set Ko = {K € C4 : K C C}, it follows that the sets K¢
are a partition of C4. Furthermore, consider a function p’ on C4 defined in such a
way that p/(K) = ﬁlz,(ccc)) for any K Ce K¢ with K¢ finite and p'(K,) = ng) for any
K, € K¢ with K¢ countable (but not finite).

From strict positivity of p on Cg, it follows the strict positivity of p’ on C4. More-
over,

KekKeo

even when C' is obtained as a countable (but not finite) logical sum of atoms in C4

and
S rm =3 3 pE =Y po)

KeCa CeCe KeKe CeCe

that is not necessarily 1 when £ is not finite and p is not o-additive.

Then, for any A € A the function p’ on C4 can be extended on A as follows: let
B € & be the greatest event, with respect to logical sum, contained in A and let K% =
Uscange sees K. then A= BV KE, define p/(A) = p(B) + Y gec anpe ec,  (K).
Notice that when A € £ (B = A) p/(A) = p(A); moreover if p is o-additive, then p’ is
obtained by o-additivity from p’ on C4 and so p’ is a o-additive probability on A.
We need to prove that even when p is just finite additive, also p’ is a finite additive
probability. For any set of pairwise incompatible events Ay, ..., A,, € A, there are the
corresponding maximal (with respect to logical sum) events By, ..., B,, B € &£ con-
tained in A, ..., A,, Vi, A;, respectively, and the events Kf: = UKgAi/\Bf Kec K
for i = 1,..,n and K5 = Ugcanpe xec, K with VI, B; € B, K§ € vi KJ.
Then, B = VI, (B; V (K} A B)) and K% = Vvi_ (K5 A K%, s0

P'(A) =p/(Vie, Ai) = p/(B) +p/(KX) =
P (Vi Bi) +p'( ?:1(fo;: A B)) +p'( ?:1([(,{43; ANKE)) =
S P(B)+ Y P(KFAB) + > p(KFAKE) =D p/(4).
=1

=1 i=1 i=1
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The probability p’ on A induces a positive comparative probability <’ that extends <
on £.

O
The following example shows a case of the previous result:

Example 2. Let £ be an algebra generated by the set {C1,...,Cs} of atoms with C; =
“the number i is drawn”, for i = 1,2,3 and Cy = “a number greater or equal to 4 is
drawn”. We define < on € as induced by the probability on € such that p(C;) = 1/21 T
fori=1,2,3 and p(Cy) = 9/16. If we extend the relation on the algebra A of finite
and co-finite subsets of the natural numbers, we could take that one generated by
p'(n) = 1/21%" for any n € N and p'(K) = 1 — p'(K°¢) for any K C N co-finite .

Note that such p’ is a finitely additive but not o-additive probability: in fact the
sum over all the atoms n € N is 1/2.

Coherence characterization can be maintained to sets of events £ with arbitrary
cardinality only for non-archimedean representability. In fact the following Theorem
holds:

Theorem 3. Let £ be a set of events and < a positive comparative probability on &,
then the following are equivalent:

i) for every finite subset F C € (F,<7) U (¢ < Ck)c,ecr is coherent;

ii) there exists a mon-archimedean probability function p* :< & >— [0.1]* strictly
positive which represents <.

Proof: From Theorem 1 we have that for any finite 7 C £ there exists a strictly
positive p defined on the algebra generated by £ which represents < restricted to F U
Cr. As already proved in [11][Th.5.1], there exists a strictly positive non-archimedean
probability p* defined on the whole algebra < £ > that represents <. The explicit proof
of strict positivity of p* derives directly from representability of a positive comparative
probability (see again last rows of the proof of Th.5.1 in [11]).

O
An example of positive comparative probability, coherent on any finite set that is
not representable by a strictly positive probability is the following:

Example 3. Let A be the algebra of finite and co-finite subsets of N and < induced
by cardinalities, i.e.:

8(A) <4(B if A is finite
AsbBe { 8(B€) < #(A°) if B is co-finite

It is representable through the non-archimedean probability generated by p*(n) = e,
with € any infinitesimal of [0,1]*, if n € N and p*(B) =1 — {(B)e if B is a co-finite.
While it can be only weakly represented by a real valued probability since n ~ m for all
n,m € N implies inevitably p(n) = p(m) = 0 and consequently p(A) = p(B) = 0 even
if A and B are finite but with different cardinalities.
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4 Reference dependent comparative probabilities

As already stated in the motivations, we want explicitly face a dynamic context,
i.e. situations where the Decision Maker has to express preferences conditioned to
different information scenarios, i.e. to different events H varying in a arbitrary set of
alternatives H. As before let us firstly focus on preferences reflected among conditional
events.

Let £ be a set of conditional events £ = {E;|H;};cr with the requirement that if
E;|H; € L then ¢|H; € L. Denote with H = {H; : E;|H; € L} the set of conditioning
events and with & = {E; : E;|H; € L} the set of the conditioned ones. Let A be the
algebra spanned by £ U H. In the following <= U {Zm} will be a partial binary

HeH
relation defined for the couples of conditional events E|H, F|H in £ conditioned to

the same event H € H.

In such a context it is natural to search for representability of < through conditional
measures, taking in particular consideration negligible events even as conditioning
ones. Anyhow, since we have seen that a strictly positive non-archimedean repre-
sentability is permitted also with the presence of negligible events, if such measures
are allowed by the Decision Maker representability can be guaranteed by rationality of
a simpler unconditional relation derived from =<.This can be obtained as the following
projection of <:

Definition 1. Let L* C A the set of events {EANH : E|H € L} and <* the partial
relation in L* defined through

EANH<*FAH & E/H<F|H . (3)

Let us show how such projection <* suffices to guarantee a non-archimedean rep-
resentability of the original conditional preference relation:

Theorem 4. Let <* be a partial relation defined as in in Definition 1. Then the
following statements are equivalent:

i) For any finite subset F C L the relation 5" defined on F' = F* U Cx+ by taking
(F*,<*)U{¢ < Cr}loyecy. is coherent;

ii) There exists a strictly positive non-archimedean probability p* : A x A° — [0, 1]*
that represents < in L.

Proof: i) implies ii) since from previous Theorem 2 there exists a p* : A — [0, 1]*
strictly positive that represents <* in £*. Hence

E|HX F|H<p"(EANH)<p"(FAH) . (4)
Since p* is strictly positive in A, then p*(H) > 0 and hence we have

p*(EANH)
p*(H)

p*(F'AH)

v (BIH) = i

<p"(F|H) =
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The proof of the implication ii) = i) goes straightforward: in fact if p*(:|-) represents
< and is strictly positive, then

p*(E|H) <p"(F|H) < p"(ENH) <p"(FAH) (6)

and hence <* must be coherent, this means, from previous Th.2, that i) must hold.

O
It is known, see e.g. [9], that from any p*(E|H) = p;fgg) with p*(-) > 0 it

is possible to obtain a real valued full conditional probability on A x A° by taking
p(E|H) = Re[p*(E|H)] (with Re[:] the real part function). Anyhow relations induced
on A x A° from a non-archimedean conditional probability p*(:|-) are not the same of
those by the corresponding p(-|), even if we limit ourselves to the <y, i.e. to compare
events conditioned to the same reference events H.

We show how, for real valued probabilities, we can preserve the feature of distin-
guishing the different layers of admissibility among different scenarios. The following
definition generalize the coherence condition for a dynamical setting:

Definition 2. The partial relation < on L is conditionally coherent if for all E;|H; <
F;|H; there exists 0; € [0, 1], with §; > 0 whenever E;|H; < F;|H;, such that for every
neN, \; >0 and E;|H; < F;|H;, i =1,...,n, we have

S;(I))Z/\i(|Fi|—|Ei| —0i)|Hi| 2 0 (7)
i=1

with H® = \J7, H,.

Note that if there is a single conditioning event, i.e. H = {H}, then Definition 2
coincides with the so called strong coherence condition (sc) in [4, 6].

The following theorem shows that the previous rationality requirement is what
is needed to have the representability of the preference relation through conditional
probabilities:

Theorem 5. Let < be a partial binary relation on L. The following statements are
equivalent:

i) < is conditionally coherent;

ii) there exists a coherent real valued conditional probability p : L — [0,1] that repre-
sents .

Proof: This proof is a particular case of the more general one already proved in [6].
In fact, for more general comparative conditional assessments where comparisons can
be made also among different conditioning events, the following coherence condition
(cep) has been proved to be equivalent to the representability through a conditional
probability:
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(cep) for all E;|H; < F;|K; there exists a;,8; € [0,1], with o; < 8; and «; < 3;
whenever F;|H; < F;|K;, such that for every n € N and A;, X} > 0 for every
E1|Hz < FZ|K2 we have

sup » [(Ni(|Fy A K| — Bil Kil) + N (s Hi| — |E; A H;|)] > 0
HO 33

with HY union of the conditioning events whose corresponding \; or \} is positive.

Now we are dealing with a relation < that compares only events conditioned to the
same event H. Hence if (ccp) holds then (7) is obtained by taking A; = A} and
d; = B; — a;. Vice versa, suppose (7) holds. We will show that every single therm of
the summation in (ccp) can be obtained and the non-negativity of the supremum main-
tained. Without loss of generality take A; < A, (the opposite works symmetrically),
then the single therm in (7) is of the form

il Fi N Hi| — M| Ey N Hy| — Nidi | Hyl (8)

for some specific §; > 0. Moreover, since ¢|H; < F;|H;, there will exists a 4; > 0 such
that
(N = NI Fs A Hi| — (N = No)yal Hil 9)

has a non-negative supremum over H;. By adding (9) to (8) non-negativity of the
supremum is maintained and a therm of those of (ccp) is obtained by taking a; = J;
and 8; = 6; + ;. O

Note that if £ = H = A is a finite algebra, then < defined on A x A° and positive
has a projection <* as in Definition 1 coherent if and only if it is conditionally coherent.
In fact, if < has a projection <* coherent and since it contains <, from Theorem 1 <*
is strictly positive, coherent and complete on A if and only if it is representable through
a strictly positive real valued (or equivalently non-archimedean valued) probability p
(p*) hence for any couple E;|H; < Fj|H; it holds 2-\EAM) < p(FinHy)

p*(Hi) —  pr(Hi)
P (f(ﬁgi) <P (j(ﬁgi) . So we have the representability through a conditional probability

that, by the previous Theoremb, is equivalent to the conditional coherence.

On the other hand, in the infinite case we have that a positive < can admit
a representation through a non-archimedean probability p* in [0, 1]*, and hence it
is coherent, but it can happen that it is not representable through a real valued
probability p in [0,1]. In fact p comes from p* as Re[p*] and it could only almost
represent and not represent <. On the other hand, as already stated in the motivations,
if we want to represent < on A x A° through a real valued conditional probability
p(+|-), it is impossible to require all E;|H; being more probable than ¢, since this surely
cannot hold for H; = €. Consequently a binary relation < representable by a real
valued conditional probability p is necessarily less fine of an other relation representable
by a non-archimedean conditional probability, except of course the finite case as proved
earlier.

We have to stress that all previous coherence conditions do not ensure uniqueness
of the representing probabilities. This reflects on the original relation < among acts,
obtaining representability only by a family of conditional expected utilities, even if the

as well as
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set of acts is complete and the induced events form a o-algebra. To have uniqueness
we need of a condition similar to that of fineness and tightness used by Savage and
in the following section we will provide it but paying attention to allow negligible
conditioning events.

5 Rationality of conditional preferences among acts

Starting with a partial conditional preference there could be representability problem,
not only about uniqueness of the conditional probability but also about the existence
of utility functions. Anyhow, if the consequence space X is a subset of the reals, so
that acts are simple random variables, comparisons could be represented by conditional
previsions (expectations). In this case a rational condition has been already introduced
in [14] and it is a generalization of the conditional coherence Definition 2 with simple
random variables X; and Y; replacing events E; and Fj;.

To avoid representability troubles, let us consider the set of acts S be rich enough
to induce the set of derived events A to be a o-algebra. Moreover, we limit to con-
sider settings where the different scenarios H constitutes a countable additive class of
events in A\ {¢}. Such limitation is quite usual and generally accepted in practical
applications.

Hence we deal with a conditional comparative relation <= U {Zm}, with g

HeH
defined for every couple of single acts f,g : A — X and thought on the hypothesis

that a specific scenario H € H occurs.

In the description we will mainly follow the approach of [8], with the main difference
that we allow for negligible conditioning events. In the following, constant acts f € S
will be identified with their unique consequence x € X. Consequently the comparative
relation < induces also a comparative relation on X that we will continue to denote
with the same symbol, as we made for events. For a generic event A € A and acts
f,g € S we denote with

_f flw) weA
fAg = { g(w) we A°
the act that coincides with f if A occurs and with g otherwise.

Rationality of a conditional preference relation <= ;o4 <z usually realizes with
the existence of a utility function u on the consequences space X and of at least a
conditional probability p(-|-) such that

f<age Ea(u(f)) < Ea(u(g))

with E4(-) conditional expectation (i.e. expectation computed w.r.t. p(:|-)).

We need now to introduced conditioning events equivalent to the impossible one
but whose conditioning is not trivial, hence not null even negligible. Negligibility can
be formalized, by borrowing the similar definition given in [10], with the following
definition:

Definition 3. An event H € H is negligible with respect to an other event K € H,
with K D H, ifVf,g,h,h' € S

FH°h <k gH°W & f <K g
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It is easy to show that this definition capture the full meaning of negligibility. In
fact the following lemma holds:

Lemma 1. If H is negligible w.r.t. K then ¢ ~x H.

Proof: The impossible event ¢ can be identified with the binary act 0H 0, while H
with the binary act 0H°1. Since the relation 0 ~x 0 always holds, then negligibility
of H w.r.t. K implies 0H0 ~x 0H1 that coincides with the thesis ¢ ~x H.

O
Negligible events can be organized in a hierarchy, forming the so called different
zero layers:
Definition 4. H*=Q |, H" = \/ H for a>1.
O~ g(a—1) H
Note that such H® are maximal events in ‘H such that ¢ ~gw-1 H®, while not-
negligible events K w.r.t. a zero-layer H® can be identified by those elements of H

such that ¢ <go K.
Let us introduce axioms that we bring us to the last representability result:

Ax1 For each H € H <p is a complete and transitive binary relation on S;

Ax2 For each K € H:
9=k [f=g<afKg
if  <go K then g <g f = g <g fKg;

Ax3 Foreach H € H and z,y € X
YT Sy T

Ax4 For every x,2,y,y € X
if y <q z and ¢y <q o’ then for any A,B € A
By Xp« xAy < ' By <Xy« 2’ Ay VYa > 0;

Ax5 dz,y € X s.t. y <q x;

Ax6 For every x € X and f,g € S with g <pge f there exists a finite partition H,, of
H® s.t. for every H € H, we have:

i) g <pe zHJ;
il) tHg <po f.

AxT7 For every H € H and f,g € S
f(w) = g(w) ¥{w} C H then f ~pr g.

Theorem 6. If the set H is finite the following conditions are equivalent:

(i) == U {Zm} is representable through a conditional expected utility;
HeH

(i) == U {Ku} satisfies axioms Ax1-Ax7.
HeH
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Proof:The proof that (i) = (4i) is straightforward.

We now prove (ii) = (¢). By hypothesis <q satisfies Savage’s axioms and so it
is representable by an expected utility EU. Then, there is a unique (up to a positive
affine transformation) utility on X and a unique probability on A.

For any H € H such that ) <o H, the relation <y is representable by a Ey with

_ E(fIn)
p(H)

with Iy the binary act 1H0. Now consider the maximal negligible event H' € H with
respect to 2. This event H' plays the same role that 2 in the previous step and, since
<p satisfies the Savage’s axioms it is representable by an expected utility EU where
the utility is the same that in the previous step and the probability p; = py: with
P1 (Hl) =1.

The procedure continues considering events H® (with « less or equal to the cardi-
nality of H) and p, as in the previous step.

Note that the probabilities p, are the agreeing class of a conditional probability p’
on A x H (see [5]):

for any F|H € AxH

Eu(f)

/ _pa(E/\H)
p(E|H)— pa(H)

with po(H) = p/(H|H*) and o the maximum index such that H C H*.
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Abstract

We study likelihood functions as point functions and then as set functions.
In particular, we characterize likelihood functions consistent with a conditional
possibility and we provide a comparison with probabilistic likelihood functions
from a formal point of view.

1 Introduction

In some applications the available information is related to different sets of events
moreover different uncertainty frameworks are involved. Thus there is a growing in-
terest to study more flexible modeling able to manage uncertainty, vagueness and
partial information.

Here we focus on inferential processes in which the available information is ex-
pressed by probability and possibility (for analogous issues see [10, 8, 14, 13]).

An ensuing problem is to maintain coherence with respect to a (probabilistic or
possibilistic) framework by using all the available information, so we need to check
when a probabilistic likelihood has the same properties of a possibilistic one. For this
aim we study the extension of a possibilistic likelihood function to events of a partition
less fine than that in which it is defined.

By referring to conditional probabilities [6] and T-conditional possibilities (where T
stands for any triangular norm) [1], a (probabilistic or possibilistic) likelihood function
can be regarded as an assessment on a class of conditional events {F|H;}, with {H;}
a finite partition, satisfying a trivial condition. We characterize its coherence and
the coherent extensions on the conditional events {E|K}, with K belonging to the
additive set H spanned by the H;’s.

This will provide a comparison of properties characterizing probabilistic and pos-
sibilistic likelihood functions both as point and set functions.

Our analysis shows that there is no particular property distinguishing probabilistic
point likelihood from possibilistic one, i.e., the same assessment is always coherent in
both frameworks.
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On the other hand, for what concerns aggregated likelihood an interesting difference
is that in probabilistic setting no kind of monotonicity is required for the coherence,
while in the possibilistic one there is a local form of monotonicity (i.e., the possibilistic
aggregated likelihood is monotone on the elements of a suitable partition H of the
additive set H).

2 Coherent conditional possibility assessments

Coherence is well known in probability theory [6], moreover this notion has been
studied also in other frameworks such as possibility theory (see [4]) by referring to
T-conditional possibilities (with T" a triangular norm) [1, 4].

Definition 1. Let T be any t-norm. A function 11 : B x H — [0,1] is a T-conditional
possibility if it satisfies the following properties:

(i) I(E|H) =1I(E AN H|H), for every E € B and H € H;
(1) TI(-|H) is a possibility on B, for any H € H;
(i) I(E A F|H) =T(I(E|\H),II(F|EAH)), forany HENH € H and E,F € B.

This definition generalize some other definitions present in literature (see, for in-
stance, [5, 7, 9, 11, 12]).

In the following we deal with strict ¢-norms or minimum.

In analogy with conditional probability, an assessment Il on an arbitrary set G
of conditional events is a coherent T-conditional possibility if (and only if) II is a
restriction of a T-conditional possibility (in the sense of Definition 1) defined on B x
HOG.

We recall a characterization of a finite coherent T-conditional possibility assessment
given in [4].

Theorem 1. Let G = {E1|Hy, ..., E,|Hy} be an arbitrary set of conditional events,
and Cy and B denote the set of atoms and the algebra spanned by {E1, H1, ..., Eyn, Hy},
respectively.

For a real function I1 : G — [0, 1], the following statements are equivalent:

a) 11 is a coherent T'-conditional possibility assessment on &;
b) there erxists a sequence of compatible systems S (=0, ..., k), with unknowns

¥ >0 for C, € Cq,

T

max z¥=T (H(Ei|Hi), max x?) max x271 <1

C,.CEAH, C,.CH, C,CH,
o] ar X i1 CeCy
S, =
a—1 __ (e a—1 .
X~ =T (xr , crglgag{ﬂ X ) if Cr € Cy
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with a« =0, ..., k, where x* (with r-th component X&) is the solution of S and
Co ={Cr €Co_1 : x371 < 1}, moreover x,;* =0 for any C,. € Cy.

Remark: Any sequence of solutions of {SI} is related to a class P = {Iy, ..., II;}
of possibilities agreeing with the given assessment. The class is not necessarily unique
and as shown in [4] any class P induces a unique full T-conditional possibility II(-|-)
extending the given assessment.

We recall that a coherent (conditional) probability or possibility assessment can
be extended to any new (conditional) event and the coherent extension in both cases
lays on a closed interval ([3, 4]).

3 Likelihood: as point function and set function

This section is devoted to a comparative analysis of likelihood in probabilistic and
possibilistic framework.

Theorem 2. Let L = {Hi,...,H,} be a finite partition of Q and E an event. For
every function f: {E} x L — [0,1] satisfying condition

(L1) f(E|H,) =0 if EANH; =0 and f(E|H;)=1if H; CE
the following statements hold:
i) f is a coherent conditional probability;
it) f is a coherent T-conditional possibility (for every t-norm T').

Proof. Condition i) has been proved in [3]. We prove ii). From condition b) of The-
orem 1, by the incompatibility of the events H;, the equations in system SJ! have
different unknowns (each of them is linked only with the last equation), and so the
system SPl admits a solution assigning possibility 1 to each conditioning event H;.
Then, the assessment f is a coherent T-conditional possibility. O

The above result shows a common feature between probabilistic and possibilistic
(point) likelihood, so this allows to regard, from a syntactical point of view, a proba-
bilistic likelihood as a possibilistic one and vice versa. Moreover, it emphasizes that
no significant property characterizes likelihood as point function, so in the sequel we
call likelihood function any function f : {E} x £ — [0,1], with £ = {Hy,...,H,} a
finite partition of €2, satisfying condition (L1).

Our aim now is to study the properties of aggregated likelihood functions, that is
all the coherent extensions g of the assessment {f(F|H;) : H; € L} to the events
E|K, with K belonging to the additive set H = (L) \ {0} spanned by L.

The interest derives by inferential problems in which the available information
consists of a (probabilistic or possibilistic) “prior” on a partition {K;} and a likelihood
related to the events of another partition refining the previous one.

In what follows g : {E} x H — [0, 1] denotes a function such that the restriction
giiEyxc of g to {E} x L coincides with f, while B = ({E} UH) is the Boolean algebra
generated by {E} UH.
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Theorem 3. If g is either a coherent conditional probability or a coherent T -conditional
possibility, then the following condition holds for every K € H.:

i ) < < i)
(L2) min f(E|H) < g(E|K) < max f(E|H;)
Proof. For coherent conditional probability, condition (L2) is proved in [3].

Let g(E|-) be a coherent T-conditional possibility assessment, then there is an
extension II(-|-) on B x H. For every K € H it is

= . . < ).
(E|K) = max T((E|H;), I(Hi| K)) < max 1(E|H;)

M V ki = i II(E|H;
oreover, ta mg [3 HniléIKl ( | 7,)
- . . >

= (5 g EIE) ) =T (8,1) = 5.

Condition (L2) implies that both probabilistic and possibilistic aggregated likeli-
hood are monotone, with respect to C, only if the extension is obtained, for every K,
as max f(E|H;). In this case the aggregated likelihood is a capacity.

Si;nilarly they are anti-monotone if and only if their extensions are obtained as
min f(E|H;).
H,CK

The next Theorem 4 assures the coherence of the extensions, obtained by using
operators max and min, in both probabilistic and possibilistic frameworks.

Theorem 4. If for all K1, Ky € H
9(E|K1 v K2) = max{g(E|K1), g(E|K2)} (1)
9" (E|Ky V K3) = min{g™(E|K1), 9" (E|K2)} (2)
then the following statements hold:
i) g and g* are coherent conditional probabilities;
it) g and g* are coherent T-conditional possibilities (for every t-norm T).

Proof. The proof of i) is in [3]. Concerning ii) to prove the statement for g consider
as a solution of system SJ' in Theorem 1 the possibility assigning Io(E A H;) =
f(E|H;) and IIy(H;) = 1, for any H; € L. Regarding g* suppose without loss of
generality f(E|H,) < --- < f(E|H,). Then it is sufficient to consider the class P =
{Iy,...,I,,_1} of possibilities on B such that II;_1 (EA H;) = f(E|H;), II;_1(H;) =1
and IT;_1(E) =0 for all E € B such that EA H; =0, withi=1,... n. O
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Remark: Theorem 4 states that g(F|-) is a coherent T-conditional possibility, but
it is not necessarily a normalized possibility even if

g(E|K1 V Ka) = max{g(E|K1), g(E|K2)}

for every Ki, Ko € H since g(E|Q) can be strictly less than 1.

Actually, g(E|Q) is 1 if and only if there is an event H; with f(E|H;) = 1: this
condition could seem natural since it claims the existence of an event H; supporting
the evidence E.

It is easy to see from characterization theorems, that, if we extend a likelihood
function f only to one new event K obtained by disjunction of some elements of L,
then condition (L2) is not only necessary but also sufficient for the coherence of the
extension with both conditional probability and possibility. Nevertheless if we extend
to more than one event of the additive set H, then condition (L2) is no more sufficient:

Example 1. Consider the partition L = {Hy, Ha, H3} together with the logically
independent event E and the likelihood assessment

4 2 1
Let C; = ENH;, Ciy3 =E°NH;, i =1,2,3 be the atoms spanned by {E} U L. The
following extension g of f

3 1 3 2
g(E|H1V Hy) = 5 g(E|Hy Vv H3) = > g(E|Hy V H3) = 10’ g(EIQ) = 5

is obtained taking the median of the relevant f(E|H;)’s (for an even number of H;’s,
the arithmetic mean of the two median values is taken).

Clearly, g satisfies condition (L2), anyway it is not coherent with a conditional
probability since the following system with unknowns 22 >0, r =1,...,6,

8
o
\
8

8
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—~ e~
8 8
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G
8 8 8

)
+ 29 + 2 + a8)
+ 2§ + 2§ + 2¢)
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o) + a5 +as = F(af + af + 2§ + 2 + 2 + 2f)
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RoROoQoUORO

&
[\v]
+
8
w
Il
ool w1 T
—
S 8

is mot compatible. Indeed, the subsystem obtained removing the seventh equation has
the unique solution 9 = 1) = %, =2 29=2%= %, rd = %, which contradicts
the seventh equation.

Moreover, g is not coherent with a T-conditional possibility (with T an arbitrary
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t-norm): the following system with unknowns z9 >0, r =1,...,6,

W="T (é, max{x?,xg})

x% =T (?max{x%,m%})
xy = To(gbmax{x3§9:6}) S o e

SH _ max{ml,xQ} =T §7ma‘x{$17m2ax4ax5}

0 max{ac?,mg} =T 537 max{x?,xg,mg,xg}
max{x9, 29} =T 1—0,r2nax{x87xg7mg,x8})
max{x!, :vg,xg} =T (5, max{x?,xg,xg,xg,xg, :vg})
max{x‘l’,a:&xg,xg,xg,xg} =1
is not compatible. In fact, only the unknowns x9, x2 and 28 can assume value 1.

Assigning 2 = 1, the first equation implies 29 = %, but this contradicts the fourth

equation. Analogously, putting 2 = 1, from the second equation it follows z9 = %, but
this contradicts the sizth equation. By assigning x3 = 1, the third and fifth equations

imply x9 = Loand 29 = %, which contradicts the seventh equation.

5

Condition (L2) is sufficient for the coherence of extensions when also the new
events are mutually incompatible and exhaustive. For any set of events £ we denote
by (£) the algebra spanned by £.

Theorem 5. Let f : {E} x L — [0,1] be a likelihood function and K = {K}},
(h =1,...,7) a partition of Q whose elements are contained in (L). Then, for the
function g : {E} x (LUK) — [0,1] extending f, the following statements hold:

i) g is a coherent conditional probability if and only if condition (L2) is satisfied
for every Ky € K;

it) g is a coherent T-conditional possibility (for every t-norm T) if and only if
condition (L2) is satisfied for every K, € K.

Proof. The proof of both conditions i) and 43) is based on the relevant characterization
in terms of solvability of the class of systems. In this case the sets of atoms related
to the events K} are disjoint and so the relevant equations are independent. Then
every system has a solution if and only if each equation has solution. Therefore every
system has solution if and only if (L2) holds. O

3.1 Scale monotonicity

In order to compare possibilistic and probabilistic aggregated likelihood functions we
introduce the notion of scale and then a relevant local form of monotonicity.

Definition 2. Let £L = {Hy,...,H,} be a finite partition of Q and H = (L) \ {0}
the additive set spanned by L. A scale of H is every partition H = {H°, ..., H*} of
H, such that each H* (o = 0,...,k) is an additive set containing at least an event
H,;, € £ and every H O H;, with H &€ H" with v < «.

The next result shows that every T-conditional possibility II(+|-) on B x H induces
a suitable scale of H.
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Lemma 1. Let L = {Hy,...,H,} be a finite partition of Q, H = (L) \ {0} the
additive set spanned by L, B = ({E}UH) and II : B x H — [0,1] a T-conditional
possibility. Then, there exists a scale H = {H°,... ., H*} of H such that for a =
0,....k, II(H|HY) =1 for every H € H*, where H} = \ H;.

H,;eUWZa HY

Proof. Define H) = Q and H° = {H € H : W(H|H]) = 1}. For a = 1,...,k,
put H§ = Vp,ay _ o Hi and H* = {H € H : II(H|H§) = 1}. The class
H = {H° ...,H"} is a partition of H# and each H® is an additive set, and since
II(-|H§") is a possibility, there exists H; € £ such that II(H;|H§) =1 =II(H|H') for
any H DO H;. Therefore H is a scale of H. O

Definition 3. Let £L = {Hy,..., H,} be a finite partition of Q@ and H = (L) \ {0}. A
function ¢ : H — [0, 1] is said to be H-scale monotone with respect to the scale H =
{HO, ... HFY of H if Qe 18 monotone with respect to implication C for a =0, ..., k.

Example 2. Let £ = {H;y, Ha, H3} be a partition of the sure event and denote by
H the additive set spanned by L. It is easy to prove that the set H = {H", H'} with
HO = {Hoy, Hy V Hy, Hy V H3,Q} and H' = {H,, H3, H, V H3} is a scale.

Consider now the assessment o(Hy) = 0.3, p(Hy) = 0.5, ¢(H3) = 0.8, p(H; V
Hy) =05, o(Hy V Hs) = 0.8, o(H V H3) = 0.7 and () = 0.75.

For every K € H, condition (L2) holds and ¢(-) is H-scale monotone.

The following theorem shows that any coherent T-conditional possibility g(E|-) is
H-scale monotone with respect to some scale H of H.

Theorem 6. If g is a coherent T-conditional possibility on {E} x H, then there exists
at least one scale H = {H°, ..., H*} of H such that g(E|") is H-scale monotone.

Proof. Let II(:|-) be a T-conditional possibility extending g(E|-) on B x H. Consider
the scale H = {H°, ..., H*} of H satisfying condition of Lemma 1, for alla = 0, ..., k,
it HHHV K € H*, then II(H|HY) =1I(H vV K|H§) =II(H|H V K) = 1. From that

(E|HVK) = max{TI(H|H Vv K),I(E|H)), TAIK|H Vv K),[I(E|K))}
= max{I(E|H), T(I(K|H v K),1I(E|K))} > [L(E|H).

O

Notice that for coherent conditional probabilities a similar result does not hold as
the following example shows.

Example 3. Let £ = {Hy, Ho, H3} be a partition of the sure event, E an event logi-
cally independent of the events in L and consider the likelihood assessment: P(E|H;) =
%, P(E|H3) = % and P(E|H3) = é.

A coherent extension of the above likelihood (obtained by giving P(H;) = %, for
1=1,2,3) is
7

5 3
(P(E\Hy v Hy) = . P(E|Hy v Hy) = <. P(E|) = 5.

P(E|HyV Hy) =
(E|HyV Hz) ol

| w
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This aggregated likelihood is not scale monotone. In fact, the set H® would contain
an element of L and all its supersets and this is not possible since P(E|H,) > P(E|H1V
Hg), P(E|H2) > P(E|H2 vV H3) and P(E|H1 V H3) > P(E|H1 V Hy V Hg)

This example highlights a first difference between the possibilistic and the prob-
abilistic framework. The next one shows that the existence of a scale H and the
relevant H-scale monotonicity is not sufficiemt to characterize possibilistic aggregated
likelihood as a coherent extension of a point likelihood, even when (L2) holds.

Example 4. Consider the scale H and the function ¢ of Example 2. Let E be an
event logically independent of the events of the partition L and let C; = E N H;,
Civs = ECNH; (i = 1,2,3) be the atoms spanned by E and the H;’s. In order to
show that ¢ is not a coherent conditional possibility assessment, consider the following

system with unknowns 22 >0 forr =1,...,6:
29 = min{0.3, max{z?, 29} }
29 = min{0.5, max{xJ, 29} }

29 = min{0.8, max{xJ, 28} }

max{z?, 23} = min{0.5, max{z?, 29, 29, 29} }
max{z?, 23} = min{0.8, max{z?, 2%, 29, 20} }

max{z9, 3} = min{0.7, max{x9, 29, 22, 20} }
max{z?, 29, 23} = min{0.75, max{z?, 29, 293, 29, 22, 23} }
max{x?, 29, 29,29, 22, 23} =1

Sl =

System SE has no solution: in fact, only 9, x2 and 22 can assume value 1, but the
seventh equation forces to be 9 < 1 and z < 1 in the fifth one, while the sizth
equation implies 2 < 1 in the seventh.

Similarly, it is possible to prove that ¢ is not a coherent T-conditional possibility,
for any strict t-norm T.

Given a H-scale monotone function g(FE|-) with respect to a scale H of H, it
is always possible to derive two sequences of elements of £, useful to characterize
a coherent T-conditional possibility assessment. In fact by them we can establish
whether the scale H is induced by a T-conditional possibility II extending g (and so
satisfying condition of Lemma 1).

Definition 4. Assume g(E|-) is H-scale monotone with respect to the scale H =
{HO, ..., H*} of H. Define the sequences K = {K°,...,K*¥} and K = {70, e ,7k}
generated by H as follows. For a =0,...,k put:
e K¥={H; e L\H* : H CHeH* g(E|H) > II{n%);If(E|HJ)},
i

o« T = U K7\ Uso 7.

Remark: If g(E|-) is a coherent T-conditional possibility, by Theorem 3 in K¢
there are events H; € HP (B > a) such that f(E|H;) > g(E|H), where H 2 H; and
H e He.
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In particular, for a strict t-norm T, K% contains H; with H; C H € ‘H® such that
f(E|H;) > g(E|H). In fact, f(E|H;) > g(E|H) and when f(E|H;) = g(E|H) one
would have II(H;|H§) = II(H|H§) = 1 and this is not possible.

When the minimum ¢-norm is considered, for H; € K¢, one has II(H;|H) =
II(H;|H§) > g(E|H) and the equality must hold for f(E|H;) > g(E|H).

Note that, for « = 0,...,k, " contains all the elements H; of some K (B<a)
such that 0 < II(H;|H§) < 1.

In order to deepen the similarities between conditional probability and T-conditional
possibility we present the following result related to the sequences K and K. For this
aim we introduce the following condition:

(S1) for every H* € H, if K;, Ko € H*, then
9(E|K1 V K3) = max{g(E|K1), g(E|K2)}.
Theorem 7. If g(E|) is H-scale monotone with respect to a scale

H = {H°,...,H*} of H, satisfies property (S1), and the associated K = {70, . ,yk}
is such that 2" =10 for every a = 0,... k, then the following statements hold:

i) g is a coherent conditional probability;

it) g is a coherent T-conditional possibility (for every t-norm T).
Proof. Requirements on g imply the validity of condition (L2). Define HJ = Q and
H§ = \V H;, fora=1,...,k.

HiGU,YZa HY

i) For « = 0,...,k, if LOH* = {H;,,...,H;}, without loss of generality we

can suppose f(E|H;) > ... > f(E|H;,). Put Hyy = H§ and for j = 1,...,t — 1,
H&jﬂ = \/LH_1 H; Vv Hg‘“. Define P(~|H&j) as:
o P(ENH|HG;) = f(E|H,);
° P(HZ-].|H5"7]-) =1
o P(E°NHi|HS ;) =1~ f(E|H;,) if E¢A H;; # 0;
e P(C|Hg ;) = 0 for every atom C' ¢ H;, in B.

It is straightforwardly verified that probabilities P(-[Hg';) for increasing o and j de-
termine a conditional probability on B x H extending g(E|-).
ii) For a = 0,...,k, for every H; € H*, define II(:|H§) as:
o (B A Hi|H) = f(E|H);
o T(H;|H) = 1;
o TI(EC A Hy|HS) = 1if E A H; # 0;
o II(

C|Hg) = 0 for every atom C' ¢ \/y 3o H; in B.
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Since g satisfies (51), it follows that II(-|H§) is a possibility. Theorem 1 implies that
the class of possibilities P = {II,} with II,(:) = II(:|H§) determines a T-conditional
possibility on B x H extending g(E|-). O

Remark: Theorem 4 assures extendability of an aggregated likelihood assessment
either as a T-conditional possibility or as a conditional probability. Theorem 7 covers
as particular cases both the monotone and the anti-monotone aggregation. Moreover,
it generalizes Theorem 4 by considering also some neither monotone nor anti-monotone
cases.

The following example shows an aggregated likelihood assessment satisfying con-
dition expressed in Theorem 7.

Example 5. Consider the partition £ = {Hy, Ha, H3, Hy} and an event E with Hy C
E and ENHy=0.
Given the likelihood assessment

FBIH) =1, F(BIHy) = 5, f(E|Hs) = ¢, J(BIHL) =0,
consider the following aggregated likelihood assessment:
e g(E|H) =% for all H € H such that H D Hj;
e g(E|H) =1 for all H € H such that H D> Hy and H 2 Hj;
e g(E|H) =3 for all H € H such that H 2 Hy and H 2 Hy and H 2 Hs;
o g(E|Hy) = 0.

Note that g extends f and fulfills condition (L2). Moreover, g(E|-) is neither monotone
nor anti-monotone with respect to implication. Indeed, Hy C Hy V Hs but g(E|H;) =
1> 2 =g(E|H,VHs), and also Hy C HyV Hs but g(E|Hz) = 3 < 3 = g(E|HyV H3).
This assessment is H-scale monotone with respect to the scale H = {H°, H'} of H
defined as follows.
H | K | K
HO:{Hg,HlVH3,H2\/H3,H3\/H4,...} ICO:(Z) yozw
7‘[1:{Hl,H27H4,H1\/H2,H1\/H4,H2\/H4,...} IC1:® 71:®

Being 7 =7 = 0, Theorem 7 implies g(E|-) is simultaneously a coherent
T-conditional possibility and a coherent conditional probability.

Notice that Theorem 7 provides only a sufficient condition as shown by the follow-
ing example.

Example 6. Let L = {Hy, Hy, Hs} be a partition and E an event logically independent

of L. The generated atoms are C; = EN H; and Cyy3 = E° N H;, fori=1,2,3.
Consider the likelihood assessment

4

F(BIH) = 3, f(B|H) = 3, F(EIHg) =+

The following aggregated likelihood assessment g extending f as:
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e g(E|H, Vv Hy) = g(E|H, vV H3) = g(E|Q) = £;
° g(E|H2\/H3) %

satisfies condition (L2).
The only scale of H with respect to g(E|-) is H-scale monotone is H = {H°, H', H?}
defined as follows.

H | K | K

HO ={H, ,H,VHy,,H VH;Q | K°=0 Ji/ =
H' = {Ho, Hy Vv H3} K' = {H3} 7 = {H3}

H? = {Hs} K2=0 A=

Being 71 # 0, Theorem 7 cannot be applied. Anyway, g(E|-) can be extended on
B x H either as a T-conditional possibility (with T = min or strict t-norm) or as a
conditional probability.

Indeed, a min-conditional possibility T1(-|-) extending g on B X H is induced by the
following class of unconditional possibilities on B

‘ Cl 02 03 C4 C(5 CG

OHED L 0 0 1 0 0
I(-|Hg) | 0 3 % o 1 2
neH) | o 0 2 o o 1

where H) = Q, H} = Hy V Hy and H§ = Hj.
Finally, a conditional probability P(-|]-) extending g on B x H is induced by the
following class of unconditional probabilities on B

‘ 01 CQ C3 04 05 C(6
PCIHH)| £+ 0 0 2 0 0
PCHG) | 0 3 % 0 3

where H) = Q, H} = Hy V Hj.
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1

Belief functions (BFs) are one of the widely used formalisms for uncertainty represen-
tation and processing that enable representation of incomplete and uncertain knowl-
edge, belief updating, and combination of evidence. They were originally introduced
as a principal notion of the Dempster-Shafer Theory or the Mathematical Theory of

INTRODUCTION TO ALGEBRA OF BELIEF
FUNCTIONS ON THREE-ELEMENT FRAME
OF DISCERNMENT — A GENERAL CASE

Milan Daniel”
Institute of Computer Science
Academy of Sciences of the Czech Republic
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Abstract

This contribution presents the second part of the introductive study of alge-
braic structure of belief functions (BFs) on 3-element frame of discernment.

Algebraic method by Héjek & Valdés for BF's on 2-element frames is general-
ized to larger frame of discernment. Due to complexity of the algebraic structure,
the study is divided into 2 parts, the present one is devoted to a case of general
BFs.

The definition of Dempster’s semigroup (an algebraic structure) of BFs on
3-element frame is recalled from the first part of the study. Results related
to Bayesian and quasi Bayesian BF's from the first part are also briefly recalled.
Further substructures related to another subsets of general BFs are described and
analyzed (including idempotents, simple complementary BFs, generalizations of
subsemigroups S;’s) and subalgebras isomorphic to Dempster’s semigroup on
2-element frame of discernment.

Ideas and open problems for future research are presented.

Introduction

Evidence [18].

When combining belief functions by the conjunctive rules of combination, conflicts
often appear, which are assigned to () by un-normalized conjunctive rule @ or nor-
malized by Dempster’s rule of combination &. Combination of conflicting BFs and
interpretation of conflicts is often questionable in real applications, thus a series of

*This research is supported by the grant P202/10/1826 of the Grant Agency of the Czech Republic.

Partial institutional support RVO: 67985807 is also acknowledged.



Algebra of belief functions 47

alternative combination rules was suggested and a series of papers on conflicting belief
functions was published, e.g. [1, 6, 9, 11, 17, 19].

A need of algebraic analysis of belief functions on frames of discernment with
more then two elements comes from our previous study of conflicting belief functions
(a decomposition of BFs into their non-conflicting and conflicting parts, requires a
generalization of H4jek-Valdés operation "minus”) [12] which was motivated by series
of papers on conflicting belief functions [1, 6, 9, 17, 19]. Inspired by this demand
we start with a generalization of the algebraic analysis of BF's in this study. Due to
exponential growth of a complexity of a structure of belief functions with respect to
the size of corresponding frame of discernment, we are starting on 3-element frame.

Method by Héjek & Valdés for BFs on 2-element frames [15, 16, 20] is generalized
to larger frame of discernment here. Due to complexity of the algebraic structure,
the study is divided into 2 parts; the first one [13] is devoted to the special simplified
case of quasi Bayesian BFs (i.e., to the case of very simple BFs, which are analogy of
non-normalized probability); this is the second part, which is devoted to general BF's.

This part starts with brief recalling of Hajek-Valdés definition of Dempster’s semi-
group (an algebraic structure) of BFs on 2-element frame and also of the recent defini-
tion on 3-element frame from [13] (Section 2). Further a study of general subalgebras
of Dempster’s semigroup follows (Section 3); it includes idempotents, (simple) comple-
mentary BF's, brief overview of the principal results on Bayesian and quasi Bayesian
BFs, a generalization of subalgebra S and that of S]s, and substructures isomorphic
to Dempster’s semigroup on 2-element frame.

Ideas and open problems for future research are presented in Section 4.

2 Preliminaries

2.1 General Primer on Belief Functions

We assume classic definitions of basic notions from theory of belief functions [18] on
finite frames of discernment €, = {w1,wa,...,wn}. A basic belief assignment (bba)
is a mapping m : P(Q) — [0,1] such that >, m(A) = 1; the values of the bba
are called basic belief masses (bbm). m(D) = 0 is usually assumed. A belief function
(BF) is a mapping Bel : P(2) — [0,1], Bel(A) = >y xcam(X). A plausibility
function PU(A) = 32, snx m(X). There is a unique correspondence among m and
corresponding Bel and Pl thus we often speak about m as about belief function.

A focal element is a subset X of the frame of discernment, such that m(X) > 0.
If all the focal elements are singletons (i.e., one-element subsets of 2), then we speak
about Bayesian belief function (BBF); if all the focal elements are either singletons
or whole Q (i.e. |X| =1 or |X]| = |9|), then we speak about quasi Bayesian belief
function (¢BBF); if all focal elements are nested, we speak about consonant belief
function; if all focal elements have non-empty intersection, we speak about consistent
belief function.

Let us recall U,, the uniform Bayesian belief function [9], i.e., the uniform prob-
ability distribution on €,,, and normalized plausibility of singletons of Bel: the BBF

Pl_P(Bel) such, that (Pl_P(Bel))(w;) = % [2, 8]. An indecisive BF is a
we
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BF, which does not prefer any w; € €, i.e., BF which gives no decisional support
for any w;, i.e., BF such that h(Bel) = Bel ® U,, = U,, i.e., Pl({w;}) = const., i.e.,
(PLP(Bel))({wi}) = 2, [10].

Let us define ezclusive BF as a BF such that PI(X) = 0 for some () # X C Q; BF
is non-exclusive otherwise. (Simple) complementary BF has up to two focal elements
h#£X CQand Q\ X. (Simple) quasi complementary BF has up to 3 focal elements
#X cCQ, 2\ X and Q.

2.2 Belief Functions on 2-Element Frame of Discernment; Demp-
ster’s Semigroup

Let us suppose, that the reader is slightly familiar with basic algebraic notions like
a semigroup (an algebraic structure with an associative binary operation), a group
(a structure with an associative binary operation, with a unary operation of inverse,
and with a neutral element), a neutral element n (n*x = x), an absorbing element a
(axx = a), an idempotent i (i x i = i), a homomorphism [ (f(z xy) = f(x) * f(y)),
etc. (Otherwise, see e.g., [4, 7, 15, 16].)

We represent belief functions on Qs = {wi,ws} by Dempster’s pairs (dy,ds) =
(m({w1}),m({w2})) as m({wi,wa}) =1 —dy — da, see Figure 1, and analogously BF's
on Q3 = {wy,ws, w3} by Dempster’s 6-tuples or d-6-tuples' (dy,da,ds, d12, di3,d23) =
(m({wi}), m({wa}), m({ws}), m({wr, wa}) m({ws, w3}), m({ws, wa})), where 0 < d;, d;; <
1 and Z§:1 d; + 255:12 di; < 1. We can represent d-6-tuples by a six-dimensional
‘triangle’, see Figure 2.

Eztremal d-pairs are the pairs corresponding to BFs for which either m{w}) =1
or m({we}) =1, i.e., L =(0,1) and T = (1,0). The set of all non-extremal d-pairs
is denoted as Dp; the set of all non-extremal Bayesian d-pairs (i.e., di + do = 1) is
denoted as G; the set of d-pairs such that a = b is denoted as S (set of indecisive?
d-pairs), the set where b = 0 as S7, and analogically, the set where a = 0 as Sy (simple
support BFs). Vacuous BF is denoted as 0 = (0, 0).

Dempster’s (conjunctive) rule of combination @ is given as (my ® me)(A) =
Yoxryea Kmi(X)mo(Y) for A # 0, where K = 1 k= Y oxny—g M1 (X)ma(Y),

11—k’

and (my @ mao)(0) = 0, see [18]; on Qs we have: (a,b) ® (¢,d) = (1 — %, 1-—

(ll—b)(l—d)) [15]
—(ad+bc)

The (conjunctive) Dempster’s semigroup Do = (Do, ®,0,0") is the set of non-
extremal d-pairs Dy = {(d1,d2) |0 < dj,do < 1,dy +ds <1} \ {L, T} endowed with
the binary operation @ (i.e. with the Dempster’s rule) and two distinguished elements

0=(0,0) and 0’ = (3, 3).
In Dy it is defined further: —(a,b) = (b, a), h(a,b)2:2(a,b) &0 :2(22%:%, ),
hi(a,b) = 52555, f(a,b) = (a,b) & (b,a) = (“Himfm®, HEtrm®); (a,b) <

(¢,d) iff [h1(a,b) < hi(c,d) or hy(a,b) = hi(c,d) and a < ] 3.

The principal properties of Dy are summarized by the following theorem:

1For simplicity of expressions, we speak often simply on 6-tuples only.
2BFs (a,a) from S are called indifferent BFs by Haenni [14].
3Note, that h(a,b) is an abbreviation for h((a,b)), similarly for h1(a,b) and f(a,b).
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1 1=(0.1)

G
S, 0=(2.%2)

0=(0,0) S1 T=(10)

Figure 1: Dempster’s semigroup Dy. Homomorphism h is in this representation a
projection to group G along the straight lines running through the point (1,1). All
the Dempster’s pairs lying on the same ellipse are mapped by homomorphism f to the
same d-pair in semigroup S.

Theorem 1 (i) The Dempster’s semigroup Dy with the relation < is an ordered
commutative (Abelian) semigroup with the neutral element 0; 0/ is the only non-zero
idempotent of Dy.
(ii) G=(G,®,—,0,<) is an ordered Abelian group, isomorphic to the additive group
of reals with the usual ordering. Let us denote its negative and positive cones as GV
and G='.
(iii) The sets S, Sy, So with the operation @ and the ordering < form ordered commu-
tative semigroups with neutral element 0; they are all isomorphic to the positive cone
of the additive group of reals.
(i) h is an ordered homomorphism: (Do, ®, —,0,0', <) — (G, ®, —, 0, <); h(Bel) =
Bel®0' = Pl_P(Bel), i.e., the normalized plausibility of singletons probabilistic trans-
formation.
(v) [ is a homomorphism: (Dg,®,—,0,0") — (S,®,—,0); (but, not an ordered
one).

For proofs see [15, 16, 20].

For other properties of Dg see [15, 16, 20] and further [3, 4, 5, 7, 12].

Exclusive d-6-tuples are 6-tuples representing BF's, such that Pl({w;}) = 0 for some
1 <4 <3, ie., d-6-tuples(a, b,0,1—a—b,0,0), (a,0,b,0,1—a—b,0), (0,a,b,0,0,1—a—D).

Definition 1 The (conjunctive) Dempster’s semigroup D3 = (D3, ®,0,0’) is the set
D3 of all non-exclusive Dempster’s 6-tuples, endowed with the binary operation &
(i.e. with the Dempster’s rule) and two distinguished elements 0 and 0" = Us, where
0=103=(0,0,...,0) and 0/ = 05 = U3 = (3, 3, 5,0,0,0).

There is homomorphism h : D3 — BBF3 = {Bel € D3| Bel is BBF} defined by
h(Bel) = Bel & Us, it holds that h(Bel) = PI_P(Bel), see [10].
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Figure 2: General BFs on 3-element Figure 3: Quasi Bayesian BFs on 3-
frame Q3. element frame Q3.

2.3 The extended Dempster’s semigroup

There are only single 2 extremal (categorical, exclusive) d-pairs on Qs, thus the exten-
sion of Dy to D{, (where Df = Dy U{L, T} and L& T is undefined) is important for
applications, but not interesting from the theoretical point of view. Extended Demp-
ster’s semigroup Dg has never been explicitly published; implicitly, it is the special
case of the algebraic structure of extended Dempsteroid [16].

There are 6 categorical (exclusive) d-6-tuples in D3 (in the set of BFs defined over
Q3) and many general exclusive 6-tuples (BFs) in DI, thus the issue of extension of
Dempster’s semigroup to all BFs on (23 is more interesting and also more important
than in the case of BFs on 29, because a complex structure of exclusive BF's is omitted
in Dempster’s semigroup of non-exclusive BF's, in the case of 23. Nevertheless, due
to the extent of this study we are concentrating to the non-extended case only in this
text.

3 Subalgebras of Dempster’s semigroup

3.1 Idempotents of Dempster’s semigroup

Let us start with investigation of the idempotents of Dempster’s semigroup, which are
trivial subalgebras of the entire Dempster’s semigroups and also of other corresponding
substructures of it.

There are two simple generalizations of idempotents 0 and 0’ from Dy. There
is vacuous BF 0 = (0,0,0,0,0,0), which is neutral hence also idemponent in Dj,
and 0/ = Uz = (%,1,1/0,0,0) which is idempotent in D3, both these idempotents

37373
are mentioned already in [13]. Note that neither indecisive BF (%, %, %, %, %, %) nor
(0,0,0, §7 %, %) is idempotent w.r.t. ®.

There are simple generalizations of absorbing idempotents L and T: 1; = (1,0,0,0,0,0), 15 =
(0,1,0,0,0,0),13 = (0,0,1,0,0,0), all of them are exclusive absorbing idempotents,
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thus they are in D;; similarly for another generalizations of L and T: 112 = (0,0,0,1,0,0),115 =
(0,0,0,0,1,0), 123 = (0,0,0,0,0, 1), which are idempotents in D3, thus out of scope
of this study.

There are another 3 idempotents in D3: (3,0,0,0,0, 1), (0,1,0,0, 3,0), and (0,0, 3, 3,0,0).

LRI DRl D RIDR]
To complete this subsection we have to mention tranbformatlon of 0 from Dy to

three-element frame Q3 (3, 1,0,0,0,0) and analogous (1,0, 3,0,0,0) and (0, 1, 1,0,0,0)

202> L 12020
which are exclusive idempotents thus in D+ We have to note here that 3 similar BF's
(0,0,0,3,2,0), (0,0,0,%,0,2), and (0,0,0,0, £, 1), are non-exclusive, i.e., in D3 but
they are not idempotents. Slmllarly 6 analogous non-exclusive BF's ( O 0, é,O 0),
(1,0,0,0,%,0), (0,3,0,%,0,0), (0,%,0,0,0,1), (0,0, £,0,1,0) and (0,0, 1,0,0, 3) are
not idempotents.

Proofs of all the above statements are simple verifications of the properties.

Further it is possible to prove that there do not exist another idempotents w.r.t.

@ in D3 and D;.

DR

We can summarize this subsection at it follows. There are just 5 idempotents
w.r.t. @ in D3 0 = (0,0,0,0,0,0) which is neutral, and further Us, (3,0,0,0,0, 1),
(0,4,0,0,%,0), and (0,0, ;, ;,0 0).

There are just 9 other idempotents in D , 3 absorbing ones: 17, 15, 13, and 6

non-absorbing: 112, 113, 123, (3, 3,0,0,0,0), ( ,0,4,0,0,0), and (0, 3, £,0,0,0).

We have to note that all idempontents form trivial subalgebras (subsemigroups,
subgroups) of D3, e.g., ({Us}, ®, Id, Us) for Us, ({( 0,0,0,0, %,)},@,Id, (%,0,0,0,0, %))
for (,0,0,0,0, %), and similarly.

3.2 The subgroups/subalgebras of Bayesian belief functions

Bayesian BF's form a subset of quasi Bayesian BF's, thus investigation of their structure
was included in [13]. Bayesian BFs are represented by the triangle with vertices
1, = (1,0,0,0,0,0),12 = (0,1,0,0,0,0),13 = (0,0,1,0,0,0). On the border of the
triangle, there are exclusive BFs, thus only internal part of the triangle is relevant to
this study. We will recall the principal results from [13] in the form of the following
lemma here, and recall also Hypothesis 1.

Lemma 1 (i) G5 = ({(dl,dg,d3,0,0,0)|d,; > 0,50 di = 1},®,” -7, Us) is a
group, i.e., subgroup of Ds; where” — 7 is given by —(dy1,da,1 — (d1 + d2),0,0,0) =
(@1, %xl, %xho 0,0;0), and 1 = 1/(1 + g; + %)

(ii) Ga—z = ({(d1,d2,d2,0,0,0;0)}, ®, minusa—s, Us) is subgroup of Gs and of Ds,
where minuss—s(dy, ds, ds,0,0,0;0) = (11;3621, 1%’21, li?’)ldl ,0,0,0;0). The same holds
true also for analogous structures Gi—s = ({(d1,d2,d;1,0,0,0;0)},®, minusi—s,05)
and G1:2 = ({(dl,dl,dg,0,0,0;O)},QB, minuslzg,Ug).

As we have 3 different non-ordered elements, without any priority, we have not
any linear ordering of GGz in general, thus neither any isomorphism to additive group
of reals in general. This is a difference of G5 subgroup of D3 from G subgroup of Dy.

On the other hand, we can define ordering analogous to that of G C Dy on all
three subgroups Gao—3, G1—3, and G1—_s.
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Hypothesis 1 Groups Ga—3, Gi1—3, and G1—o from Lemma 1 are subgroups of D3
isomorphic to the additive group of reals.

According to ordering defined on the subgroups, they are o-isomorphic to Re with
usual or with inverse ordering.

3.3 The subgroups of (simple) complementary belief functions

Reassigning dy + da of elements Ga—3 from singletons {w2} and {ws3} to {we,ws} we
obtain set of BF's (d1,0,0,0,0, 1 — dy), similarly to Ga—3 there is subgroup Gi_a5 =
({(a,0,0,0,0,1 — a) € D3}, @, minus; a3, (3,0,0,0,0, 1)), where
minusy—23(a,0,0,0,0,1—a) = (1—a,0,0,0,0 a) and analogically subgroups Go_13 =
({(0,a,0,0,1 —a,0) € D3}, P, minuSQ 13, (0, 2,O 0, %,O)) and Gs_12 = ({(0,0,a,1 —
a,0,0) € D3} ®, minuss_12, (0,0, 3 5 é,O 0)). There is simple isomorphism z : G1_235 —>
G, #(a,0,0,0,0,1—a) = (a,1 —a), and analogous isomorphisms for G_13 and G3_12,
hence all 3 subgroups G1_23, G2_13, and G3_12 are isomorphic also to the additive
group of reals. Hence we have proved the following lemma;:

Lemma 2 Structure G1_23 = ({(a,0,0,0,0,1—a) € D3}, ®, minus;_o3, (%,O, 0, 0,0, %)),
where minusy—23(a,0,0,0,0,1 —a) = (1 —a,0,0,0,0,a), is a subgroup of D3 which is
isomorphic to the additive group of reals (o-isomorphic when appropriate ordering is
defined on G1_23).

The same holds true also for the structures Go—13 = ({(0,a,0,0,1—a,0) € D3}, ®,
minusa_13, (0, 2,O 0, ;,0)) and Gs—12 = ({(0,0,a,1 — a,0,0) € D3}, ®, minuss_12,
(0,0,1, 3,0,0)).

Positive and negative cones of G1_23, G2_13, G3_12 (with and without correspond-
ing neutral elements) are subsemigroups of G1_23,G2_13,G3_12 thus also subsemi-
groups of Ds.

3.4 The subsemigroup of quasi Bayesian belief functions

The algebraic structure D3_o of all non-exclusive quasi Bayesian belief functions
Ds_og ={(a,b,c, 0,0,0); 0<a+b+c<1,0<a,bec atb<l,atc<l,b+c<1} was
particularly studied in [13]. As entire D3_( and all its subalgebras are substructures
of D3, we can recall summary of [13] here:

Theorem 2 (i) Monoid D3_o = (D3_q,®,0,Us) is subsemigroup of D3 with neutral
element 0 = (0,0,0,0,0,0) and the only other idempotent 0’ = Uz = (:1,), é, é,() 0,0).
(ii)  Subgroup of non-exclusive BBFs Gs = ({(a,b,¢,0,0,0)]a + b+ ¢ = 1,0 <

a,b,ct,®,” —7,Us) and its subalgebras are subalgebras of D3_o, where” —7 is given
by —(dy,da, 1 — (dy + d3),0,0,0) = (w1, F1, %ml,Q0,0;O), and 1 = 1/(1 +
dy + dil)
do 17(d1+d2) :
(iii) The set of non-exclusive BFs Sy, S1,S52,53,51-2, 513, S2_3 with the operation
@ and VBF 0 form commutative semigroups with neutral element 0 (monoids); they
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are all isomorphict to the positive cone of the additive group of reals Re>’ (to Re="
extended with oo in the case of Sp).

(iv) Subsemigroups D1_s—3, Da_1_3 and D3_1_o (with their subalgebras S;’s, Go—3,G1=3
and G1=3) are subsemigroups (resp. subgroups in the case of G;’s) of Ds_¢o (hence
also of D3). Assuming validity of Hypothesis 1, D1_a—3, Do_1-3 and D3_1_o are
isomorphic to Dempster’s semigroup Dy.

(v) Semigroups of non-exclusive BFs D1_o = ({(a,b,0,0,0,0) € D3_o},®), D1_3=
({(a,0,¢,0,0,0)€D35_0},®), Da_5=({(0,b,¢,0,0,0)0€D5_¢}, D), are subsemigroups of
Ds_g and all three are isomorphic to Do without set of BBFs G.

(vi) h is homomorphism: (Ds—g,®,0,Us) — (G3,®,” —7,Us); h(Bel) = Bel ®0' =
Pl_P(Bel), i.e., the normalized plausibility of singletons probabilistic transformation.

Generalization of the operation — and homomorphism f from Dy to entire D3_g
is still under development.

Let us try to describe subalgebras of D3 in full generality in the next/following
subsections.

3.5 Generalizations of subsemigroup S

There are 3 generalizations of subsemigroup S in Ds. At first Sy = ({(a,a,a,0,0,0)
€ D3_o},®) isomorphic to the extended positive cone Resoy (already presented in
the previous subsection), second is S = ({(a,a,a,b,b,b) € D3}, ®), similarly with its
subsemigroup Sy with neutral idempotent 0 and absorbing one Us. (note that set of
BFs {(a,a,a,a,a,a) € D3} is not closed under @, thus it does not form a semigroup).
The third is Sp; = {(dl,dg,...,dgg) € Dj | Pl((dl,dg,...,dgg) = Ug},@); closeness
w.r.t. @ follows commutation of & with Pl [2], both S and Sy are subsemigroups of
Spi.

3.6 Generalizations of subsemigroups S;’s

BFsin S; in Dy are ¢BBF's, simple (support), consonant, consistent, etc., ... According
to these properties there are many different generalizations of S;’s. Quasi Bayesian
subsemigroups were already mentioned: S; = ({(d1,0,0,0,0,0) € D3_o}, ®), S2 =
({(0, ds,0,0,0, O) S D3,()}7 @), Sy = ({(0, 0,ds, 0,0, O) S Dgfo}, @)

Simple (support) BFs contain also generalizations S12 = ({(0,0,0,d;2,0,0) €
D3}, @), Si3 = ({(0, 0,0,0,d3, 0) € Dg}, @), Soz = ({(0, 0,0,0,0, d23) € Dg}, @),
all of them are isomorphic to the positive cone of the additive group of reals via S;
and trivial isomorphism z(0,0,0, d;2,0,0) = (d12,0) and analogous ones.

Consonant generalizations are S1_12 = ({(d1,0,0,d12,0,0) € D3}, &), S1_13 =
({(d1,0,0,0,d;13,0) € D3}, @), both of them include subsemigroups .57 including neu-
tral element 0, S;_12 has also subsemigroup S12 while S;_13 has also subsemigroup S13.
Analogously there are subsemigroups of consonant BFs So_15,55 23, S3_13,.55_23.

All focal elements of a consistent generalization contain one of w;s, thus we have
({(dl, 07 07 dea d13» 0) € DS}’ @)a ({(Ov an Oa d12, 07 d23) € D3}7 @)7 etc.

4

o-isomorphic as in the case of Dg in fact, see Theorem 1. There is no ordering of elements of Q3,
thus we are either not interesting in ordering of algebras S; in this text.



54 M. DANIEL

Another generalizations of S;’s contain BF's assigning masses only to singletons
upto one element of 3. Thus we have quasi Bayesian subsemigroups mentioned in
Theorem 2 (v).

Another generalizations are such that the only focal element containing one of
elements of 3 is entire 3 (i.e. nothing is assigned to any proper subset of {3
containing the given element). Thus we have subsemigroups {(d1,ds,0,d;2,0,0) €
Ds, @)}, {(d1,07d3,0,d1370) € D&@)} and {(07d2,d3,0,0, dgg) S D3,@)}.

Another generalizations are such that Bel of one of elements of € is zero® thus
for wz we have {(dl, ds, 0, d12,d13,0) € Ds, @)}, {(dl, ds,0,dy2,0, d23) € D3, 65)} and
analogically {(dl, 0,ds,dy2,d13, O) € D3, @)}, {(dl, 0,ds,0,d13, d23) € Ds, EB)} for wa,
and {(0,dz, d3, d12,0,da3) € D3, ®)},{(0,do, d3,0, d13,da3) € D3, @)} forwy.

3.7 Subalgebras isomorphic to Dempster’s semigroup D,

We can mention subsemigroups of quasi Bayesian BFs from Theorem 2 (iv), isomor-
phicity of which depends on Hypothesis 1, and those from Theorem 2 (v) again,
i.e. non-exclusive BFs from D;_5, Dy_3, Da_3, ({(a,5,0,0,0,0)},®), ({(q,0,c,0,0,
0)}, @), ({(0,b,¢,0,0,0)}, ®); note that m(£23) > 0 here.

Reassigning bbms of €3 to union of other focal elements, we obtain subsemigroups
({(a,b,0,1—a—5,0,0)},®), ({(a,0,¢,0,1—a—c,0)},®), ({(0,b,¢,0,0,1—b—c)}, D)
which contain only exclusive BF's, thus they are completely out of our present interest.

More interesting are subsemigroups Dy 23 = ({(d1,0,0,0,0,d23) € D3}, ®), Da_13
= ({(0, ds,0,0,d13, 0) € Dg}7 EB), D3 15 = ({(O, 0,ds,dy2,0, 0) € Dg}, EB) Let us turn
our focus to Di_93 = ({(d1,0,0,0,0,d23)},®) now. There are only two the exclu-
sive BFs (1,0,0,0,0,0),(0,0,0,0,0,1) in D ,,, D;_s3 has subsemigroups S7, Sa3
both isomorphic to the positive cone Re=", there is another subsemigroup S7_923 =
({(d1,0,0,0,0,d1) € D3}, @), it is isomorphic to Re="" using S and simple isomor-
phism z : S;_o93 — S, such that z(dy,0,0,0,0,d1) = (di,d;). There is subgroup
Gi2s = ({(d1,0,0,0,0,1 — d1)}, &, minusi_23,(3,0,0,0,0,1)), where minus;_o3
(d,0,0,0,0,1 —d) = (1 —4d,0,0, 0,0,d). The mapping z we can use also as isomor-
phism G1_23 — G, where 2(d,0,0,0,0,1—d) = (d, 1—d), hence G1_23 is consequently
isomorphic to the additive group or reals Re. We can use mapping z also as more
general isomorphism z : Dy_s3 — Dy, such that z(d,0,0,0,0,ds3) = (d1,des). Thus
D _o3 is subsemigroup of D3 which is isomorphic to Dy using simple isomorphism z
which preserves values, hence Dy _o3 is Dempster’s subsemigroup of D3. Analogously
for Dempster’s subsemigroups Ds_13 and D3_15.

3.8 Summary of subalgebras

Although our overview of subalgebras of D3 is not complete due to complexity of the
structure, we can summarize properties of important subalgebras of D3 as it follows:

Theorem 3 (i) Dempster’s semigroup Dy = (D3, ®,0,Us) of non-exclusive BF's
on Qs is commutative semigroup with neutral element 0 = (0,0,0,0,0,0) (i.e. it is
monoid), and with four other idempotents 0/ = Uz = (%, %, %,0,0,0), (%,0,0,0,0, %),

5Note, that for any w; the set of all such BFs is not semigroup.
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(0, %, 0,0, %, ), and (0,0, %, %, 0,0) (there are no other idempotents there).
(iia)  Subgroup of non-exclusive BBFs Gs = ({(a,b,¢,0,0,0)ja +b+c = 1,0 <
a,b,ct,®@,” —7,Us) and its subalgebras are subalgebras of Ds.

(iib) Gi—23 = ({(d,0,0,0,0,1—d)}, &, minusi_s3, (3,0,0,0,0, 3)), where minus; _o3(d,
0,0,0,0,1—d) =(1-4d,0,0,0,0,d) is commutative (Abelian) group isomorphic to the
additive group of reals Re. Similarly for Go_13 and G3_12.

(iic) Ga=s = ({(d, 15—‘1, %,O,O,O)},@,minu52:3,0§,), where minuso—3(d, 15—‘1, 1%d,O,O,O) =
(11%3‘2,%, %,0,0,0), 1s subgroup of Gs3. Analogously for subgroups Gi—3 and

G1—o; (existence of isomorphisms of Ga—s, G1=3, G1=2 onto the additive group of

reals Re is assumed by Hypothesis 1, but not proved).

(iiia) Besides of subsemigroups So, S1,Sa,S3, S1-2,51_3, S2—3 isomorphic to the pos-

itie cone of additive group of reals Re=° [18], there are other subsemigroups Sia =
({(0,0,0,d12,0,0) € D3}, @), Si3, and Saz isomorphic to Re>’.

(iiib) There is another important subsemigroups S = ({(a,a,a,b,b,b) € D3}, ®) gen-
eralizing S from Dg. There are consonant generalizations of S;’s S1—12 = ({(d1,0,0,d;2,0,0) €
D3}, ®), S1—13, Sa—12, Sa—23, S35-13,53_23, and another generalizations of S;’s.

(iv) There are subsemigroups D1_o—3, Da_1_3 and D3_1—_o isomorphic to Dg assum-

ing Hypothesis 1. Further there are subsemigroups Dy1_o, D1_3 and Ds_3 isomorphic

to Doy without BBFs.

(v)  There are subsemigroups D1_s3, Do_13 and D3_15 isomorphic to Dy.

(vi) h is homomorphism: (D3, ®,0,Us) — (G3,®,” —",Us); h(Bel) = Bel ® 0 =
Pl_P(Bel) i.e., the normalized plausibility of singletons [10].

4 Ideas for future research and open problems

The presented introductive study opens a lot of interesting problems related to alge-
braic properties of belief functions on 3-element frame of discernment. Let us mention
some them:

e Elaboration of properties of D3_g; ideas related to operation ” minus” mentioned
in [13].

e Study of subalgebras of D3 containing all BFs (both exclusive and non-exclusive)
should follow.

e The very interesting and important is a open problem of existence of operation
"minus” in D3 (D).

e Study of homomorphisms; generalization of homomorphism f and of all other
homomorphismsm from [12].

5 Conclusion
Dempster’s semigroup of belief functions on 3-element frame of discernment was elab-

orated in this contribution. Its substructures related to important classes of general
belief functions were described and analyzed.
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A basis for a solution of the questions coming from research of conflicting be-

lief functions (e.g. the question of an existence of a generalization of Héjek-Valdés
operation "minus”) was established.

One of corner-stones for further study of conflicts between belief functions and for

better understanding of a notion of belief function in general was laid.
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Abstract

For the three-state toric homogeneous Markov chain (THMC) model without
loops, initial parameters, and time T', the size of the design matrix is 6 x 3-2771,
In this paper, we study the behavior of the model polytope, the convex hull of
the columns of its design matrix, when the time T > 3 is arbitrarily large and
we show that the polytope is defined by 24 facets, that do not depend on T.
From this, we deduce that the toric ideal associated with the design matrix is
generated by binomials of degree at most 6. Our proof is based on a result due
to Sturmfels, who gave a bound on the degree of the generators for a toric ideal,
provided the normality of the corresponding toric variety. In our setting, we
established the normality of the toric variety associated to the THMC model by
studying the geometric properties of the model polytope. Moreover, we give a
complete description of the facets for arbitrary T

1 Introduction

A discrete time Markov chain, X; for ¢t = 1,2,..., is a stochastic process with the
Markov property, that is P(Xy1 = y| X1 =21,..., Xi1 =21, Xy = ) = P(X441 =
y|X; = x) for any states x, y. Discrete time Markov chains have applications in
several fields, such as physics, chemistry, information sciences, economics, finances,
mathematical biology, social sciences, and statistics [7]. In this paper, we consider a
discrete time Markov chain X; over a set of states [S] ={1,...,S}, witht=1,...,T
(T > 3), focusing on the case S = 3.

Discrete time Markov chains are often used in statistical models to fit the observed
data from a random physical process. Sometimes, in order to simplify the model,
it is convenient to consider time-homogeneous Markov chains, where the transition
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probabilities do not depend on the time, in other words, when

P(Xy11=y|X;=2) = P(Xo=y|X1=z) Vz,yc[S]andforanyt=1...,T.

In order for a statistical model to reflect the observed data, it is necessary to
verify if the model fits the data via a goodness-of-fit test. For instance, for the time-
homogeneous Markov chain model, it is necessary to test if the assumption of time-
homogeneity fits the observed data. In this paper, we study some properties of these
algebraic relations for the toric homogeneous Markov chain (THMC) model, which is
a slight generalization of the time-homogeneous Markov chain model, and which we
explain as follows.

Let w = s1--- sy denote a word of length T" on states [S]. Let p(w) denote the
likelihood of observing the word w. Since the time-homogeneous Markov chain model
assumes that the transition probabilities do not depend on time, we can write the

likelihood as the product of probabilities

p(W) = Ts1Psy,s2 """ Psr_1,s7> (11)

where, 7, indicates the initial distribution at the first state, and py, s, are the tran-
sition probabilities from state s; to s;. In the usual time-homogeneous Markov chain
model it is assumed that the row sums of the transition probabilities are equal to
one: Zf:l pij = 1, Vi € [S]. On the other hand, in the toric homogeneous Markov
model (1.1), the parameters p; ; are free and the row sums of the transition prob-
abilities are assumed to be different to one. This simplifies the model as we can
disregard some information from it. In many cases the parameters m,, for the ini-
tial distribution are known, or sometimes these parameters are all constant, namely
m = Ty = --- = wg = c¢; in this situation it is no longer necessary to take them in
consideration for the model. Another simplification that arises from practice is when
the only transition probabilities considered are those between two different states, i.e.
when p; ; = 0 whenever ¢ = j; this situation is referred as the THMC model without
self-loops.

The THMC model is a toric model defined by a linear map with a matrix A. This
matrix is called the design matriz of a model. In the THMC model, the goodness-of-fit
test is encoded by polynomial relations among the probabilities ps, ;. The set of all
these algebraic relations defines the toric ideal associated to the design matrix of the
model. The test of goodness-of-fit is summarized by a Markov basis, a generating set
for the toric ideal associate with the design matrix.

In [10], the authors provided a full description of the Markov bases for the THMC
model in two states (i.e. when S = 2) which does not depend on T, even though the
toric ideal lie on a polynomial ring with 27 indeterminates. Inspired by their work,
we study the algebraic and polyhedral properties of the Markov bases of the three-
state THMC model without initial parameters and without self-loops for time T'. As a
result, we showed that for arbitrarily large time T > 3, the model polytope —the convex
hull of the columns of the design matrix— has only 24 facets, that do not depend on
T and we provide a complete description of these facets. In addition, by showing the
normality of the polytope, we deduced that the Markov bases of the model consist of
binomials of degree at most 6.
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The outline of this paper is as follows. In Section 2, we recall some definitions from
Markov bases theory. In Section 3, we explicitly describe the hyperplane representation
of the model polytope for the three-state THMC model for any time 7" > 3. In Section
4, we show that the model polytope is normal for arbitrary 7" > 3, this is equivalent to
show that the semigroup generated by the columns of the design matrix is integrally
closed. Finally, using these results, we prove the bound on the degree of the Markov
bases in Section 5; and we conclude that section with some observations based on the
analysis of our computational experiments.

2 Notation

Let (S)T be the set of all words of length T on states [S] such that every word has no
self-loops; that is, if w = (s1,...,s7) € (S)T then s; # s;11 fori=1,..., 7 —1. We
define P*((S)T) to be the set of all multisets of words in (S)7.

Let V ((S)T) be the real vector space with basis (S)7 and note that V ((S)7) =

RS- We recall some definitions from the book of Pachter and Sturmfels [6]. Let
A = (a;5) be a non-negative integer d x m matrix with the property that all column
sums are equal:

d d d
doan =) = =) aim
=1 =1 i=1
Write A = [a1 a2 -+ a,] where a; are the column vectors of A and define 6% =

Hd 67 for j = 1,...,m. The toric model of A is the image of the orthant R‘éo

i=1Y
under the map
1

Dy 0 (

Here we have d parameters § = (61,...,04) and a discrete state space of size m.
In our setting, the discrete space will be the set of all possible words on [S] of
length T without self-loops ((S)7) and we can think of 6;,...,0,4 as the probabili-
ties p1,2,P1,3,- -+, PS—1,5-

In this paper, we focus on the THMC model without initial parameters and with
no self-loops in three states, (i.e., S = 3), which is parametrized by 6 positive real
variables: p12, P13, P21, P23, P31, P3,2. Thus, the number of parameters is d = 6 and the
size of the discrete space is m = 67!, which is precisely the number of words in (3)7.
The model we study is thus the toric model represented by the 6 x 671 matrix A7,
which will be referred to as the design matriz for the model on 3 states with time 7T'.
The rows of AT are indexed by elements in (3)? and the columns are indexed by words
in (3)”. The entry of AT indexed by row o102 € (3)?, and column w = (s1,...,s7) €
(3)T is equal to the cardinality of the set {i € {1,...,T — 1} | 0102 = 8;8;+1 }-

f:RESR™, 60— 6, ... 0%,

Example 2.1. Ordering (3)? and (3)T lexzicographically, and letting T = 4, the matrix
A is:



=
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I > S SR~ B B~ TIPS~ B NN~ N INP~ SIS~ S BN
122 1 1 1 1 0 0 0 1 I 1 0 0 0 O0O0OT1T1T1GO0TO0TO0TUO00
3/0 1 1.0 0 2 1 100011 100U00O0T1T1T1TU00
21/1 10 0 0 01 02101 101011010000
23/0 0 0 1 1 001 01 100112 00T1TU0TU0TO0T11
31/0 0 1 1 01 00O0UOT1T1O0T10O0T1TUO0OT1TU0TZ?2T1T1F@0
32/0 0 00 1 01 1 00O0O0OT1O0T11010T10 11 2

2.1 Sufficient statistics, ideals, and Markov basis

Let AT be the design matrix for the THMC model without initial parameters and
with no self-loops. The column of AT indexed by w € (3)7 is denoted by al. Thus,
by extending linearly, the map AT : V((3)T) — RS is well-defined.

Let W = {wy,...,wn} € P*({3)T) where we regard W as observed data which
can be summarized in the data vector u € N6¢' . We index u by words in (3)T, so
the coordinate representing for the word w in the vector u is denoted by uy,, and its
value is the number of words in W equal to w. Note since AT is linear then ATu is
well-defined. We also adopt the notation AT (W) := ATu. For W from P*((3)7), let
u be its data vector, the sufficient statistics for the model are stored in the vector
ATu. Often the data vector u is also referred to as a contingency table, in which case
ATu is referred to as the marginals.

The design matrix A” above defines a toric ideal which is of central interest in this
paper, as their set of generators are in bijection with the Markov bases. The toric ideal
I,r is defined as the kernel of the homomorphism of polynomial rings ¥ : C[{ p(w) |
w < <S>T }] — (C[{pij ‘ i,J € [3]11 7& .7}] defined by ¢(P(W)) = DPsi1,s2 """ Psr_1,s1>
where { p(w) | w € (S)T } is regarded as a set of indeterminates.

The set of all contingency tables (data vectors) satisfying a given set of marginals
b € Z4, is called a fiber which we denote by 7, = {x € 27, | AT(x) = b}. A
move z € Z™ is an integer vector satisfying AT (z) = 0. A Markov basis for our model
defined by the design matrix A7 is defined as a finite set Z of moves satisfying that

for all b and all pairs x,y € F}, there exists a sequence z1,...,zxg € Z such that
K 1
y:x—&—sz, Withx—f—szZQ foralll=1,..., K.
k=1 k=1

A minimal Markov basis is a Markov basis which is minimal in terms of inclusion. See
Diaconis and Sturmfels[1] for more details on Markov bases and their toric ideals.

2.2 State Graph

We give here a useful tool to visualize multisets of P*((3)7). Given any multiset
W € P*((3)T) we consider the directed multigraph called the state graph G(W). The
vertices of G(W) are given by the states [3] and the directed edges i — j are given by
the transitions from state ¢ to j in w € W. Thus, we regard w € W as a path with
T — 1 edges (steps, transitions) in G(W).



62 D. HAWS, A. MARTIN DEL CAMPO, A. TAKEMURA, R. YOSHIDA

See Figure 1 for an example of the state graph G(W) of the multiset W =
{(12132), (12321)} of paths with length 4. Notice that the state graph in Figure 1
is the same for another multiset of paths W = {(13212), (21232)}.

2

Figure 1: The state graph G(W) of W = {(12132), (12321)}. Also the state graph
G(W) where W = {(13212), (21232)}.

From the definition of state graph it is clear that it records the transitions in a
given multiset of words and we state the following proposition.

Proposition 2.2 (Proposition 2.1 in [4]). Let A be the design matriz for the THMC,

and W,W € P*({(S)T). Then A(W) = A(W) if and only if G(W) = G(W).

Throughout this paper we alternate between terminology of the multisets of words
W and the graph it defines G(W).

2.3 Semigroup and Smith Normal Form

Given an integer matrix A € Z4*™ we associate an integer lattice ZA = {nja; +---+
N, | n; € Z}. We can also associate the semigroup NA := {nja; + - + npa,, |
n; € N}. We say that the semigroup NA is normal when x € NA if and only if there
exist y € Z% and a € R‘io such that x = Ay and x = Aa. The set of vectors A« is
called the saturation of NA. See [5, 9] for more details on normality.

For an integer matrix A € Z%™_ we consider the Smith normal form D of A,
which is a diagonal matrix D for which there exist unimodular matrices U € Z4*¢
and V € Z2™*™_ such that UAV = D. The Smith normal form encodes the Z-module
structure of the abelian group ZA := {n1A; + - -+ nmAm | n; € Z}. Some additional
material about the Smith normal form for matrices with entries over a PID can be
found in the book of C. Yap [11]. The Smith normal form is important for studying
the normality of the toric ideal associated to the model.

Proposition 2.3 (Proposition 3.2 in [4]). Let AST be the design matriz for the
THMC without initial parameters and no self-loops on S > 1 states with time T > 0.
For S > 3 and T > 4, the Smith normal form of the design matriz AST is D =
diag(1,...,1,T —1).
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3 Facets of the design polytope

3.1 Polytopes

We recall some necessary definitions from polyhedral geometry and we refer the reader
to the book of Schrijver [8] for more details. The convex hull of {ay,...,a,,} CR™ is
defined as

conv(ay,...,a,) = {XER"|X=Z)\iai, Z)\izl, /\iZO}.
i=1 i=1

A polytope P is the convex hull of finitely many points. We say F' C P is a face of
the polytope P if there exists a vector ¢ such that F' = argmaxxcp c - x. Every face
F of P is also a polytope. If the dimension of P is d, a face F' is a facet if it is of
dimension d — 1. For k € N, we define the k-th dilation of P as kP := {kx |x € P, }.
A point x € P is a vertez if and only if it can not be written as a convex combination
of points from P\{x}.

The cone of {ay,...,a,} C R™ is defined as

cone(ay,...,a,) = {xeR”|x:Z)\iai, A ZO}.

i=1

Thus, cone(A) denote the cone over the columns of the matrix A. We are interested
in the polytope given by the convex hull of the columns of the design matrices of our
model. We define the design polytope PT as the convex hull conv(AT) of the columns
of the design matrix A”. Notice that in this case, P” has dimension 6.

If x € R®, we index x by {ij | 1 <4,j <3,i# j}. We define e;; € R° to be the
vector of all zeros, except 1 at index ij. We also adopt the notation z;4 = Zj Tij
and zy; 1=}, xj;. For any x € NS we can define a directed multigraph G(x) on three
vertices, where there are x;; directed edges from vertex ¢ to vertex j. One would like
to identify the vectors x € N for which the graph G(x) is a state graph. Nevertheless,
observe that z; is the out-degree of vertex i and x,; is the in-degree of vertex i with
respect to G(x).

We now give some properties which will be used later for describing the facets
of the design polytope PT given by the design matrix for our model, and to prove
normality of the semigroup associated with the design matrix.

Proposition 3.1 (Proposition 5.1 in [4]). Let AT be the design matriz for the THMC
without loops and initial parameters. If x € ZAT Ncone(AT) then Dy Tij = k(T'—1)
for some k € N and |x;+ — x1i| < k for all i € {1,2,3}.

Proposition 3.1 states that for x € ZAT N cone(AT) the multigraph G(x) will
have in-degree and out-degree bounded by ||x||1/(T — 1) at every vertex. This implies
nice properties when ||x||; = (T'— 1). Recall that a path in a directed multigraph is
Eulerian if it visits every edge only once.
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Proposition 3.2 (Proposition 5.2 in [4]). If G is a directed multigraph on three ver-
tices, with no self-loops, T — 1 edges, and satisfying

Gip — Gyl <1 i=1,2,3;
then, there exists an Eulerian path in G.

Note that every word w € P*((3)T) gives an Eulerian path in G({w}) containing
all edges. Conversely, for every multigraph G with an Eulerian path containing all
edges, there exists w € P*((3)T) such that G({w})= G. More specifically, w is the
Eulerian path in G({w}). Throughout this paper we use the terms path and word
interchangeably.

Lemma 3.3 (Lemma 5.2 in [4]). Let AT be the design matriz for the THMC. If T > 4,
then conv(AT)NZ% = AT, where the right hand side is taken as the set of columns of
the matriz AT,

We define

Hk(Tfl) = XERﬁ | inj Zl{?(T—l)
i#]

Proposition 3.4 (Proposition 5.3 in [4]). Let AT be the design matriz for the THMC
without initial parameters and no loops.

1. ForT > 4 and k € N,

kconv(AT) = cone(AT) N Hyr_yy.

2. ForT >4,
cone(AT)NZAT = @ (kconv(AT)NZ).
k=0
3.2 Facets

Here we summarize all the inequalities in their original form and in their inhomo-
geneous form. Below we only present one of six of the inequalities with the under-
standing that for each case that any permutation of the labels {1, 2,3} gives another
facet. The inhomogeneous form is derived by substituting the equality n(T — 1) =
T12+X13+T21 +T23+x31 + 32 into the original form. Inhomogeneous form is essential
for proving the normality of semigroup associated with the design matrix A7

For any T' > 5 homogeneous

¢=[1,0,0,0,0,0]-x>0
For any T > 5, homogeneous

c=[TT,—(T-2),1,—(T—2),1)] - x>0



Markov degree of the three-state toric homogeneous Markov chain model 65

inhomogeneous
c=11,1,-1,0,-1,0] - x > —n.

For any T odd, T' > 5, homogeneous
c=[1,1,-1,-1,1,1] -x > 0.
For any T > 4 of the form T'= 3k + 1, k > 1, homogeneous
c=1[2,-1,-1,-1,2,2] - x > 0.
For any T > 5 of the form T = 3k + 2, k > 1, homogeneous

c=[2k+1,-k, -k, —k2k+1,2k+1]-x>0

inhomogeneous
-2
T12 + T31 + X320 > kn = n.
For any T > 6, T:even, homogeneous
3 T T T T T
==T-1,———4+1,——4+1,——=+1, =] x>
c=Rl-Lg—gtl-g+l-—5+L3lx=20
inhomogeneous

3T12 + T13 — To1 — T2z — X371 + T32 > —N.

For T' = 6k + 3, homogeneous
c=[bk+2,2k+1,—-4k—1,—k,—k,2k+1]-x>0

inhomogeneous

2r12 + 213 — T21 + X32 >
For T' = 6k, homogeneous
c=[10k — 1,4k, -8k +2,—2k + 1,2k + 1,4k] - x>0

inhomogeneous

2712 + 713 — T21 + T32 >

3.3 There are only 24 facets

In the previous section, we give 24 facets of the polytope PT for every T > 3, where
death of the 24 facets depend on T' mod 6. Here, we discuss how these 24 facets are
enough to describe the polytope PT (the convex hull of the columns of AT), depending
on T. Let CT := cone(AT).

Recall that the columns of A7 are on the following hyperplane

Hp ={(z12,...,232) | T =1l =x12+ - + 32}
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Then it is clear by Proposition 3.4 that
PT =C"nHy.

Let Fr denote the set of facets of the pointed cone CT. Then the facets F' of PT
(within Hrp) are of the form F' C Hp, F C Fr.

For every T', let Fr denote the 24 facets prescribed in the previous section, and let
Fr denote the set of all facets of P37 . Therefore we have a certain subset Fr C Fr
and we need to show that ]}T = Fr. Let C~T denote the polyhedral cone defined by
Fr. Tt follows that C; O Cr. Note that Fp = Fp if and only if Cp = Cp. Also let

PT :éTﬁHT.

Then Pr D PT and Pr = PT if and only if C~T~: Cr.
The above argument shows that to prove Fr = Fr it suffices to show that

Prc PT. (3.1)

Let Vo be the set of vertices of Pr. Then in order to show (3.1), it suffices to show
that
‘7T C PT.

Hence, if we can obtain explicit expressions of the vertices of Vi and can show that
each vertex belongs to P”, we are done.

In the previous section, we used only the condition T'—1 = x15+ - - - + 32 to settle
the equivalence between the homogeneous and inhomogeneous inequalities defining
the 24 the facets of PT. Hence the homogeneous and the inhomogeneous inequalities

are equivalent on Hp. Therefore, for each 7 = 0, ..., 5, there exists a polyhedral region
defined by 24 fixed affine half-spaces, say Q", such that

Pr=Q NHp, T=06k+rk=12,...

Since Q" is a polyhedral region it can be written as a Minkowski sum of a polytope
P" and a cone C":
Q=P +C".

Please note that r is modulo 6, but T is not. Recall the Minkowski sum of two sets
A, B CR"issimply {a+b|a € A, b€ B}. For each vertex v of P" and each extreme
ray e of C" let [, ¢ denote the half-line emanating from v in the direction e:

lye={v+te|t>0}
Given the explicit expressions of v and e we can solve
1,1,1,1,1,1] - (v+te) =T -1

for ¢t and get

T—-1-[1,...,1v

ti=tTv.e) = —a—
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Then v+ t(T,v,e)e € Hy. Note that
Vi C {v +t(T,v,e)e | v : vertex of P", e : extreme ray of C"}.
Also clearly
{v4t(T,v,e)e | v : vertex of P", e : extreme ray of C"} € Pp = conv(Vy).
The above argument shows that for proving Fr = Fr it suffices to show that
{v+t(T,v,e)e | v: vertex of P", e : extreme ray of C"} € PT. (3.2)
For proving (3.2) the following lemma is useful.

Lemma 3.5. Let vE P" ande € C. If v+ t(T,v,e)e € PT NZS for some T, then
v +t(T + 6k, v,e)e € PT+6k for all k > 0.

Proof. If x := v + t(T,v,e)e € PT NZb for some T then x corresponds to a path
of length T on three states with no loops (word in (3)7). Suppose e is a two-loop
(three-loop) e.g. 121 (1231). Then x + (3k)e € PT+6% (x + (2k)e € PT+6%). That is,
since X is an integer point (a path) contained in P”, we can simply add three (or two
depending on the loop) copies of the loop e and we will be guaranteed to have a path
of the correct length meaning it will be contained in PT+6. O

By this lemma we need to compute C" only for some special small T’s. We
computed all vertices and all rays for the cases T = 12,7,20,9,16,11. The soft-
ware to generate the design matrices can be found at https://github.com/dchaws/
GenWordsTrans and the design matrices and some other material can be found at
http://www.davidhaws.net/THMC.html. By our computational result and Lemma
3.5 we verified the following proposition.

Proposition 3.6. The rays of the cones C" for r = 0,...,5 are ((1,0,1,0,0,0),
(1,0,0,1,1,0), (0,1,1,0,0,1), (0,1,0,0,1,0), (0,0,0,1,0,1)). In terms of the state graph,
the rays correspond to the five loops 121, 131, 232, 1231, and 1321.

Note that C", r = 0,...,5 are common and we denote them as C hereafter. Also
note that the rays of the cone C" are very simple. Proposition 3.6 implies the following
theorem.

Theorem 3.7. The 2/ facets given in above (depending on T mod 6) are all the
facets of PT = conv(AT).

4 Normality of the semigroup

From the definition of normality of a semigroup defined in Section 2.3, the semigroup
NAT defined by the design matrix is normal if it coincides with the elements in both,
the integer lattice ZA” and the cone cone(AT).

In this section, we provide an inductive prove on the normality of the semigroup
NAT for arbitrary 7.

Theorem 4.1. The semigroup NAT is normal for any T € N.
See [3] for the proof.
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5 Discussion

In this paper, we considered only the situation of the toric homogeneous Markov
chain (THMC) model (1.1) for S = 3, with the extra assumption of having non-zero
transition probabilities only when the transition is between two different states. In
this setting, we described the hyperplane representations of the design polytope for
any T > 4, and from this representation we showed that the semigroup generated by
the columns of the design matrix A7 is normal.

We recall from Lemma 4.14 in [9], that a given set of integer vectors {ay,...,a,}
is a graded set, if there exists w € QS2 such that a; - w = 1. In our setting, the set
of columns of the design matrix A7 is a graded set, as each of its columns add up to
T —1, so we let w= (ﬁ,,ﬁ)

In his same book, Sturmfels provided a way to bound the generators of the toric
ideal associated to an integer matrix A, the precise statement is the following.

Theorem 5.1 (Theorem 13.14 in[9]). Let A C Z% be a graded set such that the
semigroup generated by the elements in A is normal. Then the toric ideal I o associate
with the set A is generated by homogeneous binomials of degree at most d.

In our setting, Theorem 4.1 demonstrates the normality of the semigroup generated
by the columns of the design matrix A7, so as a consequence we obtain the following
theorem:

Theorem 5.2. For S = 3 and for any T > 4, a Markov basis for the toric ideal
I47 associated to the THMC model (without loops and initial parameters) consists of
binomials of degree at most 6.

The bound provided by Theorem 5.2 seems not to be sharp, in the sense that there
exists Markov basis whose elements have degree strictly less than 6. In our compu-
tational experiments, we found evidence that more should be true. Our observations
hold in a more general setting. For any S and T, let A%T denote the design matrix
for the THMC model in S states.

Conjecture 5.3. Fiz S > 3; then, for every T > 4, there is a Markov basis for the
toric ideal I 45,7 consisting of binomials of degree at most S—1, and there is a Grébner
basis with respect to some term ordering consisting of binomials of degree at most S.

References

[1] Persi Diaconis and Bernd Sturmfels. Algebraic algorithms for sampling from con-
ditional distributions. The Annals of Statistics, 26(1):363-397, 1998.

[2] Hisayuki Hara and Akimichi Takemura. A markov basis for two-state toric homoge-
neous markov chain model without initial paramaters. Journal of Japan Statistical

Society, 41:33-49, 2011.

[3] D. Haws, A. Martin del Campo, A. Takemura, and R. Yoshida, 2012.



Markov degree of the three-state toric homogeneous Markov chain model 69

[4] David Haws, Abraham Martin del Campo, and Ruriko Yoshida. Degree bounds for
a minimal markov basis for the three-state toric homogeneous markov chain model.
Proceedings of the Second CREST-SBM International Conference, “Harmony of
Grobner Bases and the Modern Industrial Society”, pages 99 — 116, 2012.

[56] Ezra Miller and Bernd Sturmfels. Combinatorial commutative algebra. Graduate
texts in mathematics. Springer, 2005.

[6] Lior Pachter and Bernd Sturmfels. Algebraic Statistics for Computational Biology.
Cambridge University Press, Cambridge, UK, 2005.

[7] Etienne Pardoux. Markov Processes and Applications: Algorithms, Networks,
Genome and Finance. Wiley Series in Probability and Statistics Series. Wiley,
John & Sons, Incorporated, 2009.

[8] Alexandeer Schrijver. Theory of Linear and Integer Programming. John Wiley &
Sons, Inc., New York, NY, USA, 1986.

[9] Bernd Sturmfels. Grébner Bases and Convex Polytopes, volume 8 of University
Lecture Series. American Mathematical Society, Providence, RI, 1996.

[10] Akimichi Takemura and Hisayuki Hara. Markov chain monte carlo
test of toric homogeneous markov chains. Statistical Methodology.
d01:10.1016/j.stamet.2011.10.004., 9:392-406, 2012.

[11] Chee-Keng Yap. Fundamental problems of algorithmic algebra. Oxford University
Press, 2000.



FuNcTION VALUES OF
GRADED ILL-KNOWN SETS

Masahiro Inuiguchi
Department of Systems Innovation
Graduate School of Engineering Science
Osaka University

inuiguti@sys.es.osaka-u.ac.jp

Abstract

In this paper, we investigate the extension principle for graded ill-known
sets. Because a graded ill-known set is characterized by a possibility distribution
in the power set, calculations of function values of graded ill-known sets are
generally complex. To reduce the complexity, lower and upper approximations
of a given graded ill-known set are used at the expense of precision. We give
a necessary and sufficient condition that lower and upper approximations of
function values of graded ill-known sets are obtained as function values of lower
and upper approximations of graded ill-known sets.

1 Introduction

As a model to represent a set whose members known partially, the graded ill-known
set [1, 2] is proposed. A graded ill-known set is characterized by a possibility distri-
bution in the power set of the universe. It can be seen as a possibilistic counterpart
of random set [3] and as an extension of possibility distribution [4]. Then there would
be a lot of research topics about graded ill-known sets in analogy with random sets
and possibility theory.

In this paper, we investigate the function calculations of graded ill-known sets. The
function calculations of graded ill-known sets can be done though an extension princi-
ple. The extension principle, generalizing a function of real numbers to the function of
graded ill-known sets, is indispensable for the applications of graded ill-known sets in
decision making and data analysis under uncertainty. Because a graded ill-known set
is defined in the power set, the calculations of function values of graded ill-known sets
are generally complex. To reduce the complexity, lower and upper approximations of
a given graded ill-known set are often used at the expense of precision. Using those
approximations, we obtain the approximated values, or exact values in some special
cases, are calculated on the universe.

In this paper, we give a necessary and sufficient condition that lower and upper
approximations of function values of graded ill-known sets are obtained by function
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values of lower and upper approximations of graded ill-known sets. We demonstrate
some cases where the condition is satisfied.

Graded ill-known sets are briefly introduced in Section 2. Extension principle for
graded ill-known sets and previous results are described in Section 3. In Section 4,
the main result is shown and applied to a few cases. Concluding remarks are given in
Section 5.

2 Graded Ill-known Sets

Let X be a universe. Let A be a crisp set whose members are not known exactly. To
represent such an ill-known set, collecting possible realizations of A, we obtain the
following family:

A={A1, Ay, ...}, (1)

where A; is a crisp set such that A = A; is possible.
Given A, we obtain a set of elements which certainly belong to A, say A~ and a
set of elements which possibly belong to A, say AT are defined as

Am=NA= () 4, At={J4a= |J 4. (2)

i=1,2,... i=1,2,...

We call A~ and AT “the lower approximation” of A and “the upper approximation”
of A, respectively.

In the real world, we may know sure members and sure non-members only. In
other words, we know the lower approximation A~ as a set of sure members and the
upper approximation A% as a complementary set of sure non-members. Given A~
and A" (or equivalently, the complement of A"), we obtain a family A of possible
realizations of A as

A={A; | A~ CA C AT (3)

We note that A~ and AT are recovered by applying (2) to the family A induced from
A~ and AT by (3). On the other hand, A cannot be always recovered by applying (3)
to A~ and A% defined by (2).

If all A;’s of (1) are not regarded as equally possible, we may assign a possibility
degree 74 (A) to each A C X so that

JAC X, m(A)=1. (4)

A possibility distribution 4 : 2%X — [0, 1] can be seen as a membership function of a
fuzzy set A in 2%. Thus, we may identify A with A. The ill-known set having such a
possibility distribution is called “a graded ill-known set”.

In this case, the lower approximation A~ and the upper approximation AT are
defined as fuzzy sets with the following membership functions:

pa-(x) = inf n(ma(A)),  pa+(z) = sup p(ra(A)), (5)
2 @A 2EA

where n : [0,1] — [0,1] and ¢ : [0,1] — [0, 1] are non-increasing and non-decreasing
functions such that n(0) = ¢(1) = 1 and n(1) = ¢(0) = 0. Dubois and Prade [1]
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defined p14- and pa+ with n(s) = 1—sand ¢(s) = s, Vs € [0, 1]. Inuiguchi [2] defined
pwa- and pa+ with n(s) = I(s,0) and ¢(s) = T'(s,1), where I and T are implication
and conjunction functions [2], respectively.

We have the following property:

Ve € X, pa-(x) > 0 implies pa+(x) = 1. (6)

Because the specification of possibility distribution 74 may need a lot of informa-
tion, as is in the usual ill-known sets, we may know only the lower approximation A~
and the upper approximation AT as fuzzy sets satisfying (6). To have a consistent
possibility distribution 74 for any A~ and AT, we need to assume that n and ¢ are
surjective, i.e.,

{n(s) | s €[0,1]} = [0,1],  {p(s) [ s € [0,1]} = [0, 1]. (7)

Although (7) is assumed, there are many possibility distributions 7 4 having given A~
and A" as their lower and upper approximations. However, there is the following
maximal possibility distribution 7% (A):

() = min (inf 0 Gua- (), i 9" (s (0) ). ®
where we define inf ) = 1 and

n*(a) = sup{s € [0,1] [ n(s) = a}, ¢"(a) =sup{s € [0,1] [ p(s) <a}. ~ (9)

Then we identify the maximal possibility distribution 7% (A) with the given fuzzy
sets A~ and A" unless the other information is available. The graded ill-known
set corresponding to 7% (A) is denoted by (A7, AT) and 7% (A) is written also as
7T<A—,A+>(A).

In what follows, we assume that n and ¢ are bijective so that we have n* = n
and ¢* = o1, where n~! and ¢! are inverse functions of n and ¢.

-1

3 Extension Principle for Graded Ill-known Sets

In this paper, we consider graded ill-known sets in real line R and investigate the cal-
culations of graded ill-known sets in R. Graded ill-known sets in real line R are called
“graded ill-known sets of quantities”. The set of graded ill-known sets of quantities is
denoted by ZO.

Because graded ill-known sets are characterized by possibility distributions on the
power set which can be seen as a membership function of a fuzzy set in the power
set, the function values of ill-known sets of quantities can be defined by the extension
principle [5] in fuzzy set theory.

When a function 9 : (2R)™ — 2R is given, we extend this function to a function
from ZQ™ to ZQ in the following definition.

Definition 1. Let A;, 1 =1,2,...,m be graded ill-known sets of quantities. Given
a function ¢ : (2R)™ — 2R, the image ¥(A;, As, ..., A,,) is defined by a graded
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ill-known set of quantities associated with the following possibility distribution:

sSup min (7T-A1 (Ql)v T Ay (QQ)a oy TA, (Qm)) , if ¢_1(Y) # (2)7

_ ) @1,Q2,...,QmCR
- Y='¢'(Q17~~-7an)
0, it ¢ 1(Y) = 0,

(10)

where 7 4, is a possibility distribution associated with graded ill-known set of quantities
A; and ¢! is the inverse image of 1.

Note that, function f : R™ — R can be extended to a function f : (2B)™ — 2R
by f(A1,As, ..., An) = {f(x1,22,...,2m) | 2; € A;, i =1,2,...,m}. The extended
function f : (2R)™ — 2R can be further extended to a function f : ZQ™ — ZQ by
Definition 1.

The calculation of ¥(A;, As, ..., Ap,) is very complex because we should consider
all elementary sets of power set 2®. This implies that at least an exponential order
of calculations are requested. In this paper, we investigate the necessary and suffi-
cient condition for the lower and upper approximations of ¥(Ay, As, ..., A;) to be
calculated in smaller order of complexity when ¢ is the extension of f: R™ — R.

The following theorem about the upper approximation is given by Inuiguchi [6].

Theorem 1. The upper approximation fT(A;, Az, ..., An) of f(A1, Az, ..., An)
can be calculated by upper approximations of A;, ¢ = 1,2,...,m. More concretely,
we obtain

Lft (Ar As,.. Av) (Y) = SUD O(T (4, Ay, oty (V)

yey
— s (g @0 g () g @) = Byt oap oy (0):
1,%2,..,.Zm ER
y=f(z1,22,....,Tm)
(11)
where fip+ (4, As,,...A,,) is the membership function of f(Ay, Az, ..., Any) and p 4+ is

the membership function of the upper approximation Aj of A;. Similarly, u FAF AT AR
is the membership function of the image f(A], A5,..., Al).

For the lower approximation, we only have an inequality as shown in the following
theorem (see Inuiguchi [6]).

Theorem 2. The membership function of lower approximation f~ (A, Aa, ..., An)
of f(A1, Az, ..., Ay) is not smaller than that of f(A],A5,...,A4,,), ie.,

2 sup min(:uAl’ (xl)hu'A; (Z’g),...,,U,A;L(ij)) = ,Uf(A;A;P”’A;L)(y),
T1,22,...,Zm ER
y=f(21,22,--,Tm)

(12)
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where p,- is the membership function of lower approximation A; of A;.
Bp(AT Ay i Am) is the membership function of the image f(A7, A, ,...,A,,) of fuzzy
sets A7, A5, ..., AL

To have the equality of (12), Inuiguchi [6] considered a special class Z7Q. C ZQ of
graded ill-known sets of quantities A satisfying the following properties:

Vo € (0,1], A(e) = ﬂ{Q C R | m4(Q) > a} is nonempty, closed and convex,
and there exist convex sets @;, j =1,2,...,k such that

Ta(@Q) >, j =12, kand Al0)= [ Q. (13)
j=1,2,....k

A graded ill-known set of quantities A satisfying (13) can be seen as an extension of
a closed interval in R. Then ZQ,; is considered the set of ill-known closed intervals.
Then Inuiguchi [6] has proved the following theorem.

Theorem 3. Let f : R™ — R be continuous and monotone (monotonically
increasing or monotonically decreasing with respect to each argument). Let A; € ZQ;,
1=1,2,...;m. If {m4,(A) | AC R} is finite for : = 1,2,...,m then we have

B~ (A1, As, Ay (Y) = ylg T Ay Az An) (YY)

= sup min(uA;(xl)huA;(xZ)v"'7/J’A;1(x'rn)) :‘uf(A;,A;,...,A;L)(y)'
Z1,T2,.-,ZmER
y=f(z1,%2,...,5m)

(14)

We note that f(Aj,...,A,) requires the calculations on the power set while
f(AT,...,A;) and f(AT,..., A}) require the calculations on the universe. Therefore,
the most right-hand sides values of (11) and (14) are calculated much more efficiently
than the most left-hand sides values.

In this paper, to generalize Theorem 3 as well as to capture the essence, we give
the necessary and sufficient condition of (14).

4 The Main Result and Its Applications

We have the following theorem.
Theorem 4. We have f~(Ay, ..., An) = f(A7,..., A;) if and only if
Vo € [0,1), [J{F(Q1 - Qm) | Q1 € (A)as- - Qm € (Am)a}
= £ (NADa - N Anda) (15)

where (A;)o = {Q | 74,(Q) > a}.
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(Proof) For the sake of simplicity, we prove when m = 2. In cases where m # 2,
it can be proved in the same way. From Theorem 2, we consider the necessary and

sufficient condition of
Hf*(Al,Az)(y) < Hf(A;,A;)(y)-

This is equivalent to
Va € (0,1], pp-(a,,45)(y) = o implies pip4- 4 (y) = o (%)

Then we consider the equivalent condition of (a) pf-(4,,4,)(y) > a and that of (b)

Hycar.ap)¥) = o
First let us investigate the equivalent condition of (a). By definition, we have

Hp= (A4 (Y) > a & )1/1;{} n(mra,,40)(Y)) > a
&y &Y implies mp 4, 4,)(Y) > nfl(a)

= 7Tf(A17A2)(Y) > nfl(a) implies yey

& sup min(7.4, (Q1),74,(Q2)) > n"'(a) implies y € Y
Q1,Q2:Y=f(Q1,Q2)

Sye ﬂ {f(Q1,Q2) | Q1 € (A1)p-1(a), Q2 € (A2)n-1(a)} -

Now let us investigate the equivalent condition of (b). By definition and the continuity
of n~!, we obtain

Mf(Ale;)(y) > o sup min (MAI*(-%'l)vMA;(xQ)) >«

x1,x2:y=f(21,22)
& Ve >0, Ju, 22, y= f(x1,22), MA;(»Tl) > =g, NA;(xz) >a—¢€
& Ve > 0, 3561, T2, Y= f(iUl,ZCz), Qll;f n(ﬂ-Az(Q’L)) >a—¢g, 1=12

k3

& Ve >0, Jx1, 20, y = f(w1,22),

x; € ﬂ{Qi | 4, (Qs) > nHa —6)}, 1=1,2
& dry, T2, y = f(71,72), 75 € ﬂ{Qz |74, (Qi) >n Ha)},1=1,2
<Yye f (m(Al)nfl(a)vﬂ('A2)n*1(a)) .

From those equivalent conditions of (a) and (b) and the fact that {n=!(a) | a €
(0,1]} = [0, 1), the necessary and sufficient condition of (*) is obtained as

Ya € 10,1), ﬂ{f(Ql,Qz) | Q1 € (A1)a, Q2 € (A2)a}
= £ (A as N A2)a ) -
(Q.E.D.)

From Theorem 4, we prove a more general sufficient condition for f~(Ay,...,
Am) = f(A7,..., A,,) than Theorem 3. Before describing it, we define a class ZQjy,;, C
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TQ of graded ill-known sets of quantities A satisfying the following properties:

Va €10,1), A(a) = m(.A)a is nonempty and convex, and
there exists a family of convex sets {Qj Yies

such that Q; € (A)q,j € J and A(a) = ] Q;- (16)
jedJ

A graded ill-known set of quantities A satisfying (16) can be seen as an extension of
an interval in R. Then ZQ;,; is considered the set of ill-known intervals.
Then we obtain the following theorem.

Theorem 5. Let f : R™ — R be continuous and monotone (monotonically in-
creasing or monotonically decreasing with respect to each argument). Let A; € ZQjyg,
1 =1,2,...,m. Then we have (14).

(Proof) By the same reason as Theorem 4, we prove when m = 2. Without loss of
generality, we assume f is monotonically increasing with respect to all arguments.

From A;(a) = (Ai)a C Qi for Qi € (Ai)a, f(A1(a), A2(a)) € {f(Q1,Q2) |
Q1 € (A1)a, Q2 € (A2)a}- Then we prove

y & f(Ai(a), Ay(a)) implies y & [ {f(Q1,Q2) | Q1 € (A1), Q2 € (A2)a}. (%)

Because f is continuous and A;(«), i = 1,2 are nonempty and convex, f(4;(«),
As(ar)) becomes an interval (a convex set in the real line). Then we prove () dividing
into two cases: (a) y < inf f(A41(a), A2(a)) and y &€ f(Ai(), A2(a)) and (b) y >
sup f(A1(a), A2(a)) and y & f(A1(a), Az()).

Because A; € ZQiy, there exists a family Q; of convex sets {Q;;} e, such that
Qi;j € (Aij)a and A;(a) = njeJi Qi; for i = 1,2. From the convexity of Q;;, j € J;,
i = 1,2, there exist subfamilies Q, = {Qij}jelig Q; and Q; = {Q;;},c7, € Qi such
that sup;c ;. infgij = inf A;(a) and inf, 7 sup Q;; = sup 4;(a).

From the monotonicity, we obtain

Vr1 € Ai(a), Vry € Ay(@), y < f(r1,r2) implies

Fky €y, Fkp €y, V1 €Q,, V2 €Q,, v < fla1,q2),
Vr1 € Ai(a), Vre € Ax(a), y > f(r1,72) implies

Ay € Jy, 3lp € Ja, Vg1 € Qs Va2 € Qopys y > fla1, g2).

Therefore, in case (a) y < inf f(41(a), A2(a)) and y € f(A1(a), As(a)), we have

y & £(Q,,Q,). This implies that y & ({/(@1,Q2) | @1 € (Ai)a Qs € (A2)al

Similarly, in case (b) y > sup f(Ai(a), Az(a)) and y & f(Al(a),Ag(a)) we have
(A1)

y ¢ f(Q1,Qy). This implies that y ¢ N{f(Q1,Q2) | Q1 € (A1)a, Q2 € (A2)a}.
Hence, () is proved. (Q.E.D.)

Theorem 5 generalizes Theorem 3. In Theorem 5, {74, | A C R} can be infinite
and the restriction A; € ZQ,; is relaxed to A; € ZQint.



Function values of graded ill-known sets 77

If Ai(a) € (Aj)a,i=1,2,...,mfor any a € [0,1), we have (15). From Theorem 4,
we have the following corollary.

Corollary 1. If A;(a) € (Ai)a, @ = 1,2,...,m for any a € [0,1), then we have
f (AL, An) = f(AT,.. . AL).

When A;(a) € (A)a, © = 1,2,...,m for any a € [0,1), we have (14) without
any condition on f. The strong condition A;(a) € (A;)a, ¢ = 1,2,...,m for any
a € [0,1) is satisfied by a graded ill-known set of quantities defined by lower and upper
approximations. This can be understood directly from the following proposition.

Proposition 1. Let A be a graded ill-known set defined by lower and upper approx-
imations A~ and AT. Then we have

o= {4] Ul €4 € (00} (1)

where [A7]g = {x | pa-(z) > B}, B € (0,1] and (A1), = {z | pa+(z) > ~}, B €[0,1).
(Proof) From (8), we obtain the following equivalences:

A€ (A
. -1 : -1
© Infin (1a-(2)) > o and inf o™ (pa+(2)) > a

< (z € A implies pa+(x) > ¢(a)) and (- (x) > n(a) implies © € A)

(Q.E.D.)

From Proposition 1, we know that A(a) = [A7],(q) if A is defined by lower and
upper approximations A~ and AT. Because AT is not related A(a), we may have a
weaker sufficient condition for A;(a) € (A;)q. Namely, we know that A;(a) € (Ai)a
is satisfied if the possibility distribution 74, of a graded ill-known set of quantities .4;
satisfies

ma4) = inf (- (@)

Vi such that inf (1, (2) < inf o gs (@), (19)

where A; and Aj are lower and upper approximations of A;, respectively, and p ,-
and p 4+ are their membership functions. '

Finally, we investigate whether f(A;,...,A4,,) is obtained from f(A_,... A )
and f(AT,..., A}) through (8) when A;, i = 1,2,....m are graded ill-known sets
of quantities defined by the lower and upper approximations A; and Aj. Namely
we consider whether f((A7, A7), ..., (A, A})) defined by Definition 1 equals to

(FAT, - AR, f(AT, .. AT)).
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Contrary to our expectation, the answer is negative. A counter example is given
as follows. Let fi : R?> — R be a function defined by

1 + T2, if z9 + 22 <6,
f1(1‘1,$2) = 0, if x1 + a9 € (6, 10},
T+ x0 — 4, if 1 + 29 > 10.

Let A; and As be ill-known sets defined by lower approximations A7 = [2,3] and
A5 = [2,3] and upper approximations A} = [1,7] and AJ = [1, 8], respectively. Then
we have [4,8] ¢ f1(A1, A2) = fi{A7, A7), (A3, A7) but {0} U [4,8] € fi(Ar, A2) =
(AT, AT), (A7, AT)). On the other hand, we obtain fi(A],A;) = [4,6] and
fi(AT7,AT) = {0} U [2,11]. Then we have [4,8] € (fi1(A],Ay), f1(AT, AT)). There-
fore, f1((A7, A7), (A5, AT)) = (fi(A], A3), fi(AT, AT)) does not always hold.
Even when function is continuous and monotone, we have a similar result. Namely,
let f : R2 — R be a function defined by fo(z1,22) = 21 + z2. Let A; and A;.F
(i = 1,2) be the same as above, i.e., A7 = [2,3], A; = [2,3], AT =[1,7] and A =
[1,8]. We have fo(A7,A;) = [4,6] and fo(Af, AT) = [2,15]. Then [4,6] U [11,12] €
(f2(A7, AY), fa(AT, AT)). On the contrary, [4,6] U [11,12] & fo((A7, AT), (A5, AT)).
This is because there is no @1 € R and Q2 C R such that f2(Q1, Q2) = [4,6]U][11, 12].
From the examples above, we know that we may have
Trar At (Amain) Y) = Tipear oan, saf,aty (V) (19)

1 900

only for Y € f(2R, ... 2R).
The following theorem shows that (19) holds for a convex set ¥ C R and a mono-
tone continuous function.

Theorem 6. Let f : R™ — R be continuous and monotone. Let A; and A
be fuzzy sets showing lower and upper approximations of a graded ill-known set A;,
i=1,2,...,m. Then (19) holds for a convex set ¥ C R.

(Proof) We prove (19) when m = 2. (19) can be proved in the same way even when
m > 2. Let f~1(Y) = {(Q1,Q5) | f(Q1,Q2) = Y} for Y C Rand f~1(y) = {(z1, ) |
f(z1,22) = y} for y € R. For the sake of simplicity, we define graded ill-known sets
A= (A7, AN i=1,2and F = (f(A7, A7), (AT, AT)).

When f~1(Y) = 0, we may have two cases: (a) 3y € Y, f~'(y) = 0, and (b)
Vy €Y, f~H(y) # 0 and VQ1 x Q2 C R? such that Vy € Y, (Q1 x Q2) N f~1(y) # 0
and f(Q1 x Q2) DY. .

Because f is continuous and monotone, if Vy € Y, f~1(y) # 0, there exists Q1 x
Q2 C R2 such that Vy € Y, (Q1 x Q2) N f~(y) # 0 and f(Q1 x Q2) D Y. Then (b)
is never satisfied if f=*(Y) = 0. Then f~1(Y) =0 if and only if 3y € Y, f~1(y) = 0.

When f~1(Y) = 0, we have 7y, 4,)(Y) = 0 by Definition 1 and
infyey ¢* (Mf(A;r,A;)(y)) = 0 because uf(A;rvA;)(y) = 0 for f~1(y) = 0 from the
extension principle in fuzzy sets. The latter implies 7£(Y) = 0. Hence, we have (19)
when f~1(Y) = 0.

Then we consider a case where f~1(Y) # (. Because 7r is the maximal possi-
bility distribution of graded ill-known sets having lower and upper approximations
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f(A7,Ay) and f(AT, AF). On the other hand, we have f~(A;, A2) = f(A],45)
and f1(Ay, A2) = f(AT,AT). Then we have s, 4,)(Y) < mz(Y). Therefore, we
prove

7rf(-AhAQ)(Y) 2 ﬂf(y)' (*)
We have
ﬂ—f(.Al,-A2)(Y) = sup min (ﬂ—fh (Q1)77A2 (Q2))
Q1,Q2CR
Y=£(Q1,Q2)
= su min | min | inf n~! _(x)), inf ¢! T ,
R T ERONEIN S e
Y=£(Q1,Q2)

min (jut 07 (s @) jng o~ uag @) ) ).

P 2
Applying Proposition 1, we obtain
ﬂ—f(.Al,.Ag)(Y) >«
= 3(@1, QQ) such that Y = f(Ql, QQ),
[A;]7z(a) - Ql C (A1+)go(oz) and [Ag]n(a) C Q2 - (AQL)Lp(a)' (#)

On the other hand, from the extension principle in fuzzy sets, we obtain

77(Y) =min | inf n™! sup  min (NA; (xl)’/‘A; (xl)) ,

yegy z1,72€R
y=f(z1,22)
inf ™' | sup min (MA+ (T1)s Bt (xl))
yey z1,22€ER ! 2
y=f(z1,22)

Then we obtain

WF(Y) > o= ﬂ f([Ali]n(a)fsa [A;]n(a)fs) CYC f((A;r)ap(a)’ (A;)w(a))- (**)
e>0
Now we prove (x) by showing
(YY) > a implies T4, 4,)(Y) > a.

For lower and upper approximations A; and A},
tia+(z) = 1. Then we obtain [4; |n@w) € [A; ln(@)—= € (A )p(a) for any € > 0
and for i =1,2.

Assume 7x(Y) > a, from (x*), we obtain f([A] ]n(a), [A] Jna)) € Y. From the
continuity and monotonicity of f, the convexity of Y and (), Q;, i = 1,2 can be
enlarged continuously from Q; = [A; ],(a) to Qi, i = 1,2 such that Y = f(Q1,Q2)

’L

in (A;r)w(a). Therefore, we have Q; (i = 1,2) such that [A7 Jn(a) C Q; C (Aj)w(a)

and Y = f(Q1,Q2) (see Figure 1). Hence, from (#), we obtain TrArA0)(Y) > a.
(Q.E.D.)

we have i ,-(x) > 0 implies
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ToA

Usr'w Q1 x Qs

yey

rd [AT (o) % [A3 Tn(o)

(AT)V"(O) X (‘4‘;)»9(0)

»
’

T

Figure 1: [4; ]n(a) € Qi € (A7) (o)

3

5 Concluding Remarks

We have shown the necessary and sufficient condition that lower and upper approx-
imations of function values of graded ill-known sets are obtained by function values
of lower and upper approximations of graded ill-known sets. Using this condition, we
have weakened the previously obtained sufficient condition. We have shown also that
lower and upper approximations of function values of graded ill-known sets defined by
lower and upper approximations are always obtained by function values of the given
lower and upper approximations. Moreover, we have demonstrated that function val-
ues of graded ill-known sets defined by lower and upper approximations are not always
obtained from function values of the given lower and upper approximations while their
lower and upper approximations are. Degrees of their possibility distributions can take
same values only for function values of sets. We have given a sufficient condition that
those possibility degrees are equal. The necessary and sufficient condition and other
sufficient conditions would be future topics in the calculations of graded ill-known sets.
The results obtained in this paper are valuable for applications of graded ill-known
sets to systems optimization, decision making, data analysis and so on.
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Abstract

Relations between two Boolean attributes derived from data can be quan-
tified by functions defined on four-fold tables corresponding to pairs of the at-
tributes. In the paper, a class of ratio-implicational quantifiers is investigated.
The method of construction of the affiliated (logically nearest) double implica-
tional and equivalence quantifiers to a given implicational quantifier is recalled
and applied to ratio-implicational quantifiers. Possible truth-configurations of
the obtained set of seven formulae (given data and some treshold) are discussed
in details.

1 Introduction

Assume having a data file and consider two Boolean (binary, dichotomic) attributes ¢
and 1. A four-fold table < a,b,c,d > corresponding to these attributes is composed
from numbers of objects in data satisfying four different Boolean combinations of at-
tributes:

a - number of objects satisfying both ¢ and ),

vy b - number of objects satisfying ¢ and not satisfying v,
Y | a b . Ll o
pi ¢ - number of objects not satisfying ¢ and satisfying 1,
el d - number of objects not satisfying ¢ and not satisfying .

Four-fold table quantifier ~ is a function with values from the interval [0, 1] defined on
the set of all four-fold tables < a, b, ¢,d >. Several classes of quantifiers (implicational,
equivalency) have been studied in the theory of the GUHA method ([2],[3]).

A quantifier ~ (a, b) is implicational if ~ (a’,b") >~ (a,b) when @’ > a,b” < b. The
most common example of implicational quantifier is the quantifier of basic implication
(corresponds to the notion of a confidence or accuracy of an association rule used in

data mining, see [1],[8]):
a

= (a,b): a—i—b'
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In the paper, a subclass of ratio-implicational quantifiers is investigated. The
method of construction of the affiliated (logically nearest) double implicational and
equivalence quantifiers to a given implicational quantifier is recalled and applied to
the subclass of ratio-implicational quantifiers. Possible truth-configurations of the
obtained set of seven formulae (given data and some treshold) are discussed in details.

2 Ratio-implicational quantifiers

This is one of the main properties of the basic implicational quantifier: the greater the
ratio a/b, the greater the value of the quantifier. This property is stronger than that
used in the definition of implicational quantifiers. Therefore we introduced a subclass
of implicational quantifiers with this property [6]:

A quantifier ~ (a,b) is ratio-implicational, if ~ (a’,b') >~ (a,b) when a’'b > ab'.
For any 6 > 0 the following quantifier is ratio-implicational:

a

:>9 (CL?b) = a+9b

It is clear that each ratio-implicational quantifier is also implicational. There are
some other properties of ratio-implicational quantifiers proved in [6]:

(i) if a’b = ab’ then =* (a/,V') ==* (a,b).
(ii) there are numbers m*, M* from [0, 1] such that
m* =="(0,b) for all b > 0,

M* ==" (a,0) for all @ > 0,
m* < =" (a,b) < M* for all a,b > 0.

(iii) there is a non-decreasing function ¢g* defined on non-negative rationals and oo
such that a

The function g* is defined as follows:
g"(0) =m*, g"(00) = M™, g (Z> =="(i,7) for all integers i, j > 0.
J
Correctness of this definition follows from (i), (ii); monotonicity follows from the def-
inition of ratio-implicational quantifiers.

The class of ratio-implicational quantifiers is a proper subclass of the class of impli-
cational quantifiers. For a counterexample, let us observe that statistically motivated
quantifier é; (where p is a parameter, 0 < p < 1)

“ (a+b)!

? _ i1 _ yatb—i
;‘P(“’b)_;ﬁ(aw—i)!p (1=p)
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is implicational (see [3]), but is not ratio-implicational because for instance
=7 (0,b) =(1—p)* #=, (0,b+1) = (1—p)**".

Another important property of ratio-implicational quantifiers is their special re-
lation to fuzzy implications. Let us recall that in fuzzy logic (see e.g. [4]), a binary
operator I on the unit interval is called fuzzy implication if

100,0) = I(1,1) =1,  I(1,0) =0,
and for all z,z’,y, 1y’ the following property holds:
if ’ < and y' >y then I(2',y') > I(z,y).
The next theorem (proved in [6]) shows the correspondence between ratio-implicational
quantifiers and fuzzy implications.
Theorem

(i) Let I be a fuzzy implication. Then

b a
0 _
=7 (avb)I(a+baa+b)

is ratio-implicational quantifier with m* = 0, M™* = 1.

(ii) Let =* be a ratio-implicational quantifier with m* = 0, M* = 1. Extend the
associated function g* ($) =="* (a,b) to reals by
r}

-l (3) 5

IN

and define

I*(x7y)=g*< S(Ifzf;) for z,y € [0,1],x # 0,y # 1,
1*(0,y) = I*(x,1) = 1 for z,y € [0, 1].

Then I* is a fuzzy implication such that

:>*(a,b):1*< b _a )

a+b a+b

3 Affiliated double-implication and equivalency quan-
tifiers

In the paper [5], the method of construction of triads of quantifiers is described.
Starting from an implicational quantifier =*, affiliated double-implicational quan-
tifier <* is given by the formula

<" (a,b,¢) ==" (a,b+ ¢),
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and affiliated equivalency quantifier =* is given by the formula
=" (a,b,¢,d) ==" (a+d,b+c).

Double-implicational quantifier <* measures the validity of bi-implication (¢ =
Y) A (¥ = ) in data taking into account only cases where ¢ or v is satisfied. Equiv-
alency quantifier =* measures the validity of equivalency ¢ = v in the whole data.
Both affiliated quantifiers <*, =* naturally extend quantification of implication (given

,=
by a definition of particual implicational quantifier =*) for covering also two types of
symmetric relations between ¢ and v in data.

It is proved that the above constructed double-implicational quantifier <* is in
some sense the least strict one (out of the class of so-called ¥-double implication
quantifiers, see [7], [5]) satisfying required inequality:

<" (a,b,¢) < min(=* (a,b), =" (a,c)).

Analogically, the above constructed equivalency quantifier =* is in some sense the
most strict one (out of the class of so-called Y-equivalency quantifiers, see [7], [5])
satisfying inequality:

=" (a,b,¢,d) > max(<™ (a,b,¢),<" (d,b,c)).

In the case when the starting quantifier =* is ratio-implicational, the next theorem
shows further useful connections between it and affiliated equivalency quantifier =*.

Theorem

Let =* be a ratio-implicational quantifier and =* be its affiliated equivalency quanti-
fier. Then for all a, b, ¢, d the value =* (a, b, ¢, d) lies both

(i) between the values =* (a,b), and =* (d, ¢);

(ii) between the values =* (a,c), and =* (d, b).

Proof.

Recall that the affiliated equivalency quantifier =* is defined by
=" (a,b,¢,d) ==" (a+d,b+c).

(i) Let us discuss possible relations between multiplications of frequencies ac, bd:
Let bd > ac. Then bd + ab > ac + ab, so b(a + d) > a(b+ c).

Applying the defining property of ratio-implicational quantifiers for a,b,a’ =
a+d,b’ = b+ c, we obtain from the last inequality

=" (a+d,b+c) > =" (a,b).
Also bd + ¢d > ac+ cd, so d(b+ ¢) > (a+ d)e, hence

=" (d,c) >=" (a+d,b+c).
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Let bd < ac. Using the same steps but with opposite inequalities, we obtain

=" (a,b) >=" (a+d,b+¢c) > =" (d,c).

(ii) The proof is analogical as for point (i) - is based on possible relations between
ab, and cd.

4 Discussion of possible truth configurations

Let =* be a ratio-implicational quantifier, <* and =* be its affiliated double-implica-
tional and equivalency quantifiers. Assume some truth treshold ¢ from [0, 1] is given.
A formulae ¢ ~ 9 is treated as true in data if the value of the quantifier ~ in the
four-fold table < a,b,c,d > corresponding to the attributes ¢, is greater or equal
to t. Using inequalities presented in the previous paragraph, we shall discuss possible
truth configurations of the set of formulae

Implications: ¢ =", ¥ ="9¢,  —p="=, P =" "g;
Double-implications: ¢ <* 1, —p &
Equivalency: ¢ =* 9.

There are formally 27 = 128 configurations, but we shall show that most of them are
not possible in any data.
4.1 Discussion according to truthfullness of equivalency

e0) ¢ =* ¢ is not true. Then

e at most two implications could be true (but excluding the pair ¢ =*
¥, mp =* =), and the pair ¥ =* p, ") =* —p);

e no double implications is true.
el) ¢ =* 9 is true. Then

e at least two implications are true;

e 0,1 or 2 double-implications could be true.

4.2 Discussion according to truthfullness of double-implications
d0) Both ¢ &* 1, ~¢p <* =) are not true. Then

e the equivalency ¢ =" 1 could be true or not;

e 0,1,2,3 or 4 implications could be true.
dl) One of double-implications is true. Then

e the equivalency is true;

e at least two implications are true.
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d2) Both double-implications are true. Then

e the equivalency is true;

e all implications are true.

4.3 Discussion according to truthfullness of implications

This discussion will be provided in details with distinction of different situations.
Types of configurations will be described by numbers i,d,e of true implications,
double-implications and equivalency, respectively. Each type of configuration will be
provided with an apropriate example of four-fold table < a, b, ¢,d > quantified by the
triad of the basic quantifiers

a a a-+d
a+b’ (2,b.) a+b+c’ (a,b,¢,d) a+b+c+d

with the list of true formulae given the treshold ¢ = 0.7.

=" (a,b) =

i0) No implication is true. Then no formulae of double-implication or equivalency
could be true.
Type: 0/0/0 Example: 10,6,5,9.

il) Exactly one implication is true. Then no formulae of double-implication or
equivalency could be true.
Type: 1/0/0 Example: 10,4,79 ¢ =* 1.

i2) Exactly two implications are true. Two pairs out from six pairs of implications
are excluded (namely the pair ¢ =* ¥, ~¢ =* =) and the pair ¢ =* ¢, 1) =*
=, because in these cases also the equivalency would be true, hence some third
implication also would be true). Remaining four possible pairs of true implica-
tions lead to two different cases:

i2a) Either ¢ =* 4,19 =* ¢ are true or —p =* =), ) =* —p are true. Then
corresponding double-implication (either ¢ <* 1 or —¢ <* =) could be
true and also the equivalency could be true. Possible types of configurations:
Type: 2/0/0 Example: 10,1,4,1 ¢ =* 1, ¢ =* ¢.
Type: 2/0/1 Example: 10,2,3,2 o =* 9, ¥ =" o, p =* 1.
Type: 2/1/1 Example: 10,1,1,2 @ =%, ¢ =% ¢, ¢ &* 9,
p =" .
i2b) Either ¢ =* ¢, ) =* —p are true or ¢ =* ¢, =@ =* =) are true. Then
no double-implication could be true. Possible types of configurations:
Type: 2/0/0 Example: 10,3,8,9 ¢ =* ¢, - =* —¢.
Type: 2/0/1 Example: 10,1,8,11 ¢ =* ¢, ) =* =, o =* 9.

i3) Exactly three implications are true. Then the equivalency is true and at most
one double-implication is true. Possible types of configurations:
Type: 3/0/1 Example: 10,1,4,3 =1, ¥ =% ¢, 7 =* g,
p =" 1.
Type: 3/1/1 Example: 10,1,3,3 ¢ =", 1 =* ¢, - =* g,
Y, p="1.
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i4) All four implications are true. Then the equivalency is true and 0,1, or 2 double-
implications could be true. Possible types of configurations:

Type: 4/0/1 Example: 10,3,4,13 ¢ =* 1, ¥ =* ¢, 2 =* —p,
=", 9 ="

Type: 4/1/1 Example: 10,2,3,15 ¢ =* ¥, b =* ¢, - =* -,
P =" _‘1/)7 - S _'1!}3 2 =" 7/)

Type: 4/2/1 Example: 10,2,1,17 ¢ =", ¥ =* ¢, = =* g,
=", @ ST, e ST
=" 1.

Summary of discussion: only 10 types of configurations are possible out from 5-3-2 = 30
formally existing types. More detailed analysis would show that there are exactly 27
possible configurations out of 128 formally existing ones.

5 Conclusions

In the paper, the class of ratio-implicational quantifiers was introduced and following
properties were presented:

e cach ratio-implicational quantifier can be represented by a non-decreasing func-
tion on rationals;

e there is a correspondence between ratio-implicational quantifiers and fuzzy im-
plications;

e there are double-implication and equivalency quantifiers affiliated to a given
ratio-implicational quantifier which leads to the set of seven formulae

=", Y =" 0, =" np,mp =2 0 ST Y, T p =T
connected by the set of inequalities among their values in data;
e number of possible truth-configurations of these formulae in data given some
treshold is significantly reduced.
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Abstract

When proposing and processing uncertainty decision making algorithms of
various kinds and purposes we meet more and more often probability distribu-
tions ascribing to random events non-numerical uncertainty degrees. The reason
is that we have to process systems of uncertainties for which the classical con-
ditions like o-additivity or linear ordering of values are too restrictive to define
sufficiently closely the nature of uncertainty we would like to specify and process.
For the case of non-numerical uncertainty degrees at least the two criteria may be
considered. First systems with rather complicated, but sophisticated and non-
trivially formally analyzable uncertainty degrees. E.g., uncertainties supported
by some algebras or partially ordered structures. Contrary, we may consider
more easy non-numerical, but on the intuitive level interpretable relations. Well-
known examples of such structures are set-valued possibilistic measures. Some
perhaps interesting particular results in this direction will be introduced and
analyzed in the contribution.

1 Introduction

In the measure theory and, consequently, in probability theory, the sizes of sets and
uncertainty (in the sense of randomness as well as of fuzziness and possibility degrees)
were quantified by numbers, going from finite natural numbers to rational and then real
(or, perhaps, complex-valued numbers). The development of real-valued probability
theory took their tops by Kolmogorov axiomatic theory of probability as systematically
explained and applied in [4], [6] or elsewhere.

On the other side, the correctness and legality of application of the classical prob-
ability theory and its consequences (mathematical statistics, Shannon entropy and
information theory, ...) to problems from real life is based on the assumption that
certain non-trivial assumptions are satisfied and verified (the precise knowledge of apri-
ori probabilities, statistical independence of some random variables and/or precisely
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known type and degrees of their dependencies together with the detailed conditional
probabilities, ...).

Qualitatively different models of uncertainty quantification and processing, even
if still with numerical degrees, are real-valued fuzzy sets, defined by mappings taking
the basic space ) into the unit interval [0,1], hence, extending the binary-valued
characteristic functions of standard set, to functions with values in the closed interval
[0, 1].

The pioneering Zadeh’s idea of fuzzy sets emerged in 1965 in [13, 5] and, as soon
as in 1967. J. A. Goguen entered on scene with the further step — fuzzy sets with non-
numerical membership degrees. In particular, J. A. Goguen considered uncertainty,
in the sense of fuzziness degrees, as elements of complete lattice, let us recall that
complete lattice is defined as the p.o.set (partially ordered set) in which for each
nonempty subset supremum and infimum are defined.

When quantifying sizes by numbers we have to keep in mind that this introduces
into the model the complete ordering of numbers which need not correspond to sizes
of pieces of uncertainty in question. Among the structures working with uncertainties
and keeping in mind the idea to classify as incomparable also set-quantified degrees of
uncertainty with the same values of real-valued measures, set-valued possibilistic mea-
sures seem to be sufficiently elastic and resilient to be taken as intuitively acceptable
non-numerical size-quantifying mathematical model.

Let us survey, very briefly, the contents of particular sections. Our aim will be to
minimize the quantity and complexity of preliminaries necessary for a non-fully ori-
ented reader in order to understand the text. In Section 2 we introduce the structures
for quantifying uncertainty (or uncertainties) by set values. It is perhaps worth being
so-called just now that probability measure and probability theory is based on stan-
dard combination of set-valued uncertainty quantification (random events are sets)
with also the standard real-valued quantification of the set-valued random events.

In Section 3 we introduce three alternative ways how to define mappings keeping at
least some properties of conditional probabilities. This problem seems to be promising
for some new and interesting results In Section 4 we define and analyze set-valued en-
tropy function over set-valued possibilistic function with the aim to solve the problem
arising when the possibilistic distribution takes the maximum value 17(= X) for at
last two different arguments. Analogously to the case of real-valued probability mea-
sure the Shannon entropy function [11] takes the maximum value 17 (= X) so that
the qualities of this entropy function cannot be used as a tool for neither a partial
ordering of different alternatives of possibilistic distrubution when choosing the best
one for the application in question. Very roughly speaking, the idea is to modify the
space of values in which set-valued entropy function takes its values, in such a way
that the supremum value of the set-valued entropy function is taken for just one value
wo from the basic space 2 of the possibilistic distribution in question.

2 Set-valued possibilistic distributions

Let 2 and X be nonempty sets, let P(X) be the set of all subsets of X (the power-set
over X), let 7 : Q — P(X) be a mapping ascribing to each w €  a subset m(w) C X
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(i.e., m(w) € P(X)). The mapping 7 is called set-valued possibilistic distribution on €,
if Uyeqm(w) = X.

For each A C €, set II(A) = {J,,c 4 7(w). The mapping II : P(w) — P(X) is called
the P(X)-valued possibilistic measure induced on P(§2) by the set-valued possibilistic
distribution 7 on Q. The important characteristic of the P(X)-valued possibilistic
distribution 7 (and of the related P(X)-valued possibilistic measure II induced by )
is the so called possibilistic (or Sugeno) entropy defined by the Sugeno integral I(r).
For the particular case of the set-valued possibilistic distribution 7 on 2 defined as
above the definition reads as follows:

I(m) = [ J Q- {w}) n7(w)] C X. (2.1)

weN

E.g., in the most simple case when Q = X and w(w) = {w}, we obtain that II(A) =
Uwea m(w) = Uyeaiw} = A. For the entropy I(7) we obtain that

I(m)= [ J M@~ {wh naw)] = [J(Q—{whn{w}) =0 (2.2)

weN weN

let us recall that the empty subset of X denotes the zero element of the complete
lattice (complete Boolean algebra, as a matter of fact) (P(X), C).

Fact 2.1 Let Q and X be nonempty sets, let 7 : Q — P(X) be a P(X)-valued possi-
bilistic distribution on Q such that, for each wy,wq,wy # wa, m(wy) Nm(wa) = 0 holds.
Then for each A,B C X, AN B =0, we obtain that II(A) NII(B) = 0 holds.

Proof: An easy calculation yields that

II(A) NIL(B) = (U ﬂm) N (U 7r(w)>

weA weB
= l( U 7r(w)> ﬂw(wl)] = J U @) nrw) =0, (2.3)
wi1EB weA wiEBwEA
as the sets A and B are disjoint. The assertion is proved. (|

Lemma 2.1 Let Q and X be nonempty sets, let m : Q — P(X) be a P(X)-valued
possibilistic distribution on Q. Then I(w) = 0 iff w(w1) Nw(wa) = 0 for each wy,wy €
Q, w1 7& w2.

Proof: If w(wy) N(wa) = O for each wy,ws € Q, w1 # wa, then

1m0 = U@ - fwhnr@) = Q- {whnT{en] =0 (2.4
weN weN
holds, due to Fact 2.1.
On the other side, let wy,ws € Q, w1 # wa, be such that 7(wy) N 7(w2) # @ Then
wo €  — {w1} holds, so that
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II(Q — {wr1}) N7(wr) D 7(we) Nw(wr) # 0, (2.5)

consequently,
I(m) DI(Q — {w1}) N7(wy) D w(we) N(wy) # 0, (2.6)
follows. The assertion is proved. O

Theorem 2.1 Let Q and X be nonempty sets, let w1, ma be P(X)-valued possibilistic
distributions such that, for each w € Q,m(w) C m2(w) holds. Then I(m) C I(m3)
holds.

Proof: By definition,
I(m) = |J [m(Q - {w}) Nma(w)]. (2.7)

For each w € , the inclusion

me-{h= | meic U me)=Le-{) @8

w*eQ—{w} w*eQ—{w}

is valid, as m (w*) C ma(w*) holds for each w* € Q. Consequently, the inclusion

I (2 — {w}) Ny (w) C 2(Q — {w}) Nm2(w) (2.9)

holds for each w € Q, so that the inclusion I(m) immediately follows. The assertion
is proved. O

Lemma 2.2 Let Q, X be nonempty sets, let m : Q — P(X) be a P(X)-valued possi-
bilistic distribution. If there are wi,ws € Q, w1 # wa, such that w(wi) = w(w2) = X,
then I(m) = X = 1p(x).

Proof: Let wy,wy € Q,w; # wa, be such that m(w;) = 7(w2) = X, consider the set
II(Q2 — {w1}) N(wy). Then wy € 2 — {wy} holds, hence,

w*eQ—{w1}
II(Q — {w}) = \/ T(w*) Dw(w) =X (2.10)

holds and II(2 — {w1}) = X follows. Replacing mutually w; and wy we obtain that
II(Q — {wa2}) = X holds as well, hence,

X =@~ {u,}) ) = M@ - wh)nr@)] =1(x)  (2.11)
weN

holds for any j and the assertion is proved. |
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Denote by @ the set of all P(X)-valued possibilistic distributions on . If 71, o are
P(X)-possibilistic distributions on § such that 71 (w) C 72(w) holds for each w € €,
we write m; < 7o and say that m; is majorized by w9 or that m is an upper bound for
m1. As proved in Theorem 2.1 if m; < 7y holds, then I(7;) C I(m2) holds as well.

The universe implication does not hold in general, i.e., if I(m;) C I(ms) is valid,
then m; < 79 need not hold. For entropy I(m1) we obtain that

I(m) = [JMIL(©Q~{w}) nmw)] =

weN

[T (2 — {w1}) Ny (wn)] U [ (2 — {w2}) N1 (we)] =

(m1(w2) Ny (wr)) U (1 (w1) N1 (we2)) =

— @NX)UXNE)=0. (2.12)

For I(my) the calculations and the results are the same, so that I(mw) = I(ma), but
neither m; < w9 nor my < 7 holds.

Lemma 2.3 Let m be a P(X)-valued distribution on Q. Then for each S C P(Q2) the
relation

H(U{AiAGS})ZQ{W(w):weUS}:

= Ulinw):weA}:aest:aes)=

m(Us)

>
V{II(A): Ae Sy = J{11(4): A€ 5} (2.13)

holds.
Proof: Obvious. O

Let us denote by Q(, X) the space of all P(A)-valued possibilistic distributions
over the space €, in symbols,

QX)) ={r:7m:Q-PX), | Jr(w):we} =17 = X}. (2.14)

Let <* be the binary relation, on Q(2, X), i.e., the subset of the Cartesian product
Q(2,X) x Q(, X) defined in this way: for each 71,7 € Q(2, X), m <* my holds iff
m1(w) C me(w) holds for each w € Q. It is possible that m <* 7 holds for two P(X)-
distribution 71, w9 such that 7 (w) C ma(w) is the case for some w € Q and, of course,
m1(w*) C ma(w*) holds for two P(X)-distributions 71, w9 such that m(w) C ma(w) is
the case for some w € Q and, of course, m1(w*) C m(w*) holds for each w* € Q.

Lemma 2.4 The ordered pair D = (Q(, X), <*) is a p.o.set which defines a complete
upper semilattice, so that for each nonempty subset E C D the supremum 7(E) =

\/D{ﬂ' ™ € EY} is defined. Given explicitly, ©F is the mapping which takes Q into
P(X) in such a way that for each w € Q
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7P (w) = U{w €EFE:7m(w)} (2.15)

This mapping obviously defines a w-valued possibilistic distribution on €.
Proof: Obvious. O

However, the situation with the infimum of a set E of P(X)-distributions is not
dual to \/” E. We may define the mapping M(E) : Q — P(X) in such a way that,
for each w € Q, M(E)(w) = ({r(w) : 7 € E}, but this mapping does not meet the
condition \/P{M(E)(w) : w € Q} = 1p(x) = X.
Lemma 2.5 Let E C Q be a nonempty set of P(X)-distributions, for each m € Q let
Il : P(Q) — P(X) denote the corresponding induced P(X)-possibilistic measure on
P(Q). Then, for each A C Q, the relation I1; E(A) = \/T{H,,(A) :m € E} holds.

Proof: For each A C 2 we obtain that

T T T
Vim(4) ime B} = \/{{\/n(w) :we A} :m e E} =

T T T
\/{ﬂ'(w) :wEQ,ﬂ'EE}:\/{{\/TF(w):FEE}:UJGA}

.
VA{rf(w):we A} =11,5(A). (2.16)
The assertion is proved. |

According to the way in which P(X)-valued possibilistic measure IT on P(2) in-
duced by a P(X)-valued possibilistic distribution 7 on €2 is defined, the set function IT
is extensional with respect to the supremum operation \/T on 7 = P(X) in the sense
that for each nonempty system A of subsets of {2 the identity

.
I (U A) = \/{I(4): A € A} (2.17)

holds. In particular, for A = {A;, Ao}, TI(A;)UTI(As) = TI(A; UAs3). For the operation
of infimum the relation dual to (2.17) is not the case, in general, only the inclusion
(AN B) CII(A) NII(B) is valid, as II(AN B) C II(A) and II(A N B) C II(B) holds
trivially.

As the most simple P(X)-valued possibilstic distribution 7 for which the induced
P(X)-measure II on P(2) is extensional also w.r.to the operation of infimum A let
us consider the identity mapping on P(Q2). Take Q = X, take 7(w) = {w} for every
w € Q, so that, for each A C Q, I1(A) = [ 44 II(A) follows, in particular, II(ANB) =
TI(A) NII(B) holds.
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Definition 2.1 P(X)-valued possibilistic distribution w taking a nonempty set Q into
the power-set P(X) over a nonempty set X is called completely extensional, if for each
nonempty system A of subsets of § the relation

m(NA4)=n ( N A) = N o4 (2.18)

AcA AcA
holds. The P(X)-distribution 7 is called extensional, if

(AN B) =1I(A) NnII(B) (2.19)
holds for each A, B C Q.
Lemma 2.6 Let m be a P(X)-valued possibilistic distribution defined on a nonempty
space ), taking its values in the power-set P(X) over a nonempty space X and such
that w(w1) Nw(we) = O holds for each wi,ws € Q,w; # wa. Then the induced P(X)-

possibilistic measure on P () is extensional in the sense that II(A)NII(B) = II(ANDB)
is valid for each A, B C Q.

Proof: First of all, let us consider the case when the sets A, B are disjoint. Then

( \/ W(w1)> N ( \/ 7r(w2)> =
w1€A w2€B
= U (m(w) Nm(w2)) =0 =

(w1,wa),w1 EA,w2EB

= I(0)=ANB=II(ANB), (2.20)

II(A) N II(B)

as for each wy € A,wy € B,w; # wy and 7(w1) N w(ws) = P holds.
For each A,BC Q,A=(A—-B)U(ANB),B=(B— A)U (AN B) holds, so that

II(A) NIL(B) = [II((A = B)uU (AN B))|N[II(B - A)U (AN B))] =
- [H(A—B)UH(AOB)] (B — A)UTI(AN )]
= [[(A - B)NI(B — A)] U (AN B) NII(B — A)] U
U [[(ANB)NI(A - B)]UI(AN B) = (AN B), (2.21)
(A-B)N(B—A)=(ANB)N(B-A)=(ANB)N(A—B) =0, (2.22)

so that, due to (2.20)

M(A-B)NI(B-A)=(ANnB)N(B—A)=(AnNB)N(A—-B) =1, (2.23)

The assertion is proved. O
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3 Conditioned set-valued possibilistic
distributions and measures

Conditioned (or conditional) probability distributions are very important tools in prob-
ability theory. Within the framework of the standard Kolmogorov axiomatic proba-
bility theory the mathematical formalization of this transformation is very simple and
well-known. Let (€, A, P) be a probability space. Subsets of Q belonging to A are
called random events, hence, for each A € A the real number P(A) € [0, 1] is ascribed
and called the probability of (the random event) A. Given another random event B € A
such that P(B) > 0 holds, the conditioned probability of (the random event) A under
the condition that (the random event) B holds is denoted by P(A/B) and defined by
the well-known formula

P(A/B) = P(AN B)/P(B). (3.1)

This definition cannot the immediately translated into the model and language
of T-valued possibilistic distributions because of the fact that operation of division
between the values P(AN B) and P(B) cannot be defined in 7. Let us proceed in this
way: we introduce three alternative approaches and for each of them we will examine
its role when taken as conditioned probability and measure.

So, let T = (X,C),Q,m : @ — P(X) such that J,.q7(w) = X = 17 and
IT: P(Q2) — P(X) defined by II(A) = |J,c 4 m(w) for each A C X be as above. Given
B C Q, let us define three mappings 7*(w/B) : Q@ — P(X) in this way.

(i) 7' (w/B)=n(w)NII(B), (3.2a)
(ii) 7*(w/B) =7(w), if w € B,7%(w/B) = (= 07),

ifweQ- B, (3.2b)
(iii) 7 (w/B) =T(Q — B) Un(w) =II((Q — B) U {w}). (3.2¢)

Let us investigate the most elementary properties of these three mappings. Define,
for each i = 1,2,3 and each B C  the mapping IT*(-/B) : P(Q?) — P(X) in this way:
for each A C Q,

T

'(A/B) = \/ ='(w/B) = | 7'(w/B). (3.3)

weA wEA
Hence, for each i = 1,2,3 we obtain explicitly that

m'(4/B) = |Jr'(w/B)=J(rw)NnI(B)) = (U 7r(w)> NII(B) =

weA wEA wEA
= II(A)NI(B), (3.4)
m*(A/B) = |J r*(w/B)= |J =(w)=T(ANB), (3.5)

weA weEANB
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4/B) = |Jrw/B)= @@ -B)urw)=

weA w€EA
= II(Q-B)U U m(w) =
w€eA
— I(Q - B)UII(A) = [I((2 — B) U A) (3.6)

For the extremum values A = Q or B = ) we obtain that

(@/B) = II(Q)NI(B)=I1(B),
(@/B) = II(@nB)=IIB),
I°(Q/B) = T((Q-B)UQ) =T1(Q) =17,
(4/9Q) = I
(A/Q) = IH(ANQ) =1I(A),

M(A/Q) = TI((Q—-Q)UA)=TI(A), (3.7)

So, w'(-/B) and 72(-/B) define T-possibilistic distribution on B (supposing that
B # 0),m3(-/B) defines a T-possibilistic distribution on . Moreover, if B = Q,
then II'(-/B) is identical with the apriori possibilistic distribution 7 on € for each
i = 1,2,3. Let us recall that in standard probability theory, if B C €2 is such that
P(B) = 1, then for each A C Q the identity P(A/B) = P(AN B)/P(B) = P(A)
holds. The intuition behind is quite simple — the occurence of certain (i.e., which
the probability 1 valid) random event does not bring any new information, so that
no modification of the apriori probability measure results. All the three set functions
IT'(-/B),i = 1,2, 3, also possess this important property.

More generally, not only for A = €, but for each A D B the result I1'(A/B) = I1(B)
(for i = 1,2) or IT13(A/B) = 17 holds, as may be easily checked by inspection of the
formulas (3.4), (3.5), and (3.6).

When approaching to a more detailed analysis of the three P(X)-valued mappings
i (w/B),i=1,2,3, let us begin with the mapping 73(w/B) defined by (3.2c), so that

™ (w/B) =T(Q — B) Un(w) = TI((Q — B) U {w}). (3.8)
Hence, for each A, B C 2,

w(4/B) = |J'w/B)=JWQ-B)UW)) =

wEA w€eA
= HQ-B)U | n(w) =T(Q - B)UTI(A) =
weA
= TI((Q—B)UA). (3.9)

The reason for this preference given to 73(-/B) consists in the fact that 73(w/B) is,
for each B, the only of the three mappings in question which meets the condition of
normalization, i.e., for which
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U = w/B) = | (@ - ByUr(w)) =

we) we)
=I(Q-B)U | m(w) =I(Q-B)UX =X =17. (3.10)
we

So, the P(X)-valued entropy I(73(-/B)) is defined and, writing #(w) for 73(w/B) in
order to simplify the rotation, may be written by

I(x*(-/B)) = I(#) = | J (*(Q — {w}) N #(w)). (3.11)

weN
Let wp € €2 be such that 7(wp) = X. Then

I(x*(/B) = I(m)= ) Q- {w}h)N&w)VI(Q~{wo})N#(wo)=

weQ,wF#wo
= U @n#aw)u@-{w}hnX =
wER,wH#wo
= U (W) UTI(Q — {wo}) = TI(Q — {wo}) =
weQ,wH#wo
— IP((Q - {wo})/B). (3.12)

4 Refined set-valued entropy functions

Let us re-consider and analyse, in more detail, Lemma 2.2. According to this result,
if there are wy,w; € Q,w;1 # wa, such that 7(wy) = m(we) = X, then I(7) = X =
1p(x)- Hence, each decision rule picking up just one wp € 2 must be based on more
input parameters than those expressible by the values of the entropy function I(7).
However, the same is the situation in the most simple probability space (2, A, P),
where Q = {wy,ws} and P({w:1}) = P({wz}) = 1. The following lemma may be taken
as a complementary formulation of the conditions when I(7) # 1p(x) = X is the case.

Lemma 4.1 Let Q, X be nonempty sets, let 7 : Q@ — P(X) be a P(X)-possibilistic
distribution on Q, let wy € Q be such that m(wy) = X. Then

I(m) = (2 = {wo}) (4.1)
holds. Consequently, if TI(Q2 — {wo}) € X holds, then I(w) C X follows.

Proof: For I(m) we have

I(m) = |J@@—{w})nmw) =

weN

= U M@ {wh) @] U@ - {wo}) Nr(wo).  (42)
wEN,wHwo
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If w # wp, then wy € (Q — {w}) and (2 — {w}) = X = m(wp) holds, so that

I(r) = U m(w) | UTI(Q — {wo}) =
WEN,wHwo
= (2 {w))- (4.3)
is valid and the assertion is proved. O

An easy corollary of Lemma 4.1 reads as follows. Let Q,X and 7 be as in
Lemma 4.1, let there exist zyp € X such that there is only one wy € Q with the
property xo € m(wp) and II(2 — {wo}) € X. Then I(r) = II(Q — {wp}) € X follows.

For several other results on refined set-valued entropy functions and on set-valued
possibilistic distributions see [10].

5 Conclusions

According to what we told in the introductory section, our aim was to introduce and
analyze some possibilistic distributions and related possibilistic measures with non-
numerical, but intuitive enough uncertainty (in the sense of fuzziness and vagueness)
degrees — as the most simple structure for these purposes we have taken the classical
Boolean algebra over the power-set of all subsets of a basic set {2 with sizes of elements
of Q and their collections quantified by subsets of another space X. The contents of
particular sections as scheduled in the introductory one have been more or less tightly
kept and it is why we do not take as necessary to repeat them now, rather focusing
our attention to some inspirations for further developments.
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Abstract

It has been published recently that some of the ideas for representation
of multidimensional distributions in probability theory can be transferred into
Dempster-Shafer theory of Evidence [7], [8]. Namely, they showed that multi-
dimensional basic assignments can be rather efficiently represented in a form of
so-called compositional models. These models are based on the iterative appli-
cation of the operator of composition, whose definition for basic assignments has
been introduced in [5]. It appears that a software tool supporting computations
within compositional model is necessary for additional theoretical research in this
framework. In this paper we will familiarize the reader with our first attempts
and basic problems of the implementation itself.

1 Introduction

Plenty of applications of Artificial intelligence in the field of quantitative reasoning
and decision under uncertainty is dominated by probabilistic models like Bayesian
networks and their variants. It these models a multidimensional probability distribu-
tion is used to represent the real world problem and capture and represent uncertainty.
We can distinguish two types of uncertainty. The first is variability that arises from
environmental stochasticity, inhomogenity of materials, fluctuations in time, variation
in space, or heterogenity or other differences among components or individuals. This
variability is sometimes called aleatory uncertainty to emphasize its relation to the
randomness in gambling and games of chance. The second kind of uncertainty is
the incertitude that comes from scientific ignorance, measurement uncertainty, inob-
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servability, censoring, or other lack of knowledge. This is sometimes called epistemic
uncertainty.

For situations in which the uncertainty about quantities is purely aleatory, proba-
bility theory is usually preferred and it is sufficient for this purpose. When the gasp
in our knowledge involve both aleatory and epistemic uncertainty, several competing
approaches have been suggested: The common practice is to use probability theory
as well. As another example we would like to mention probability bozes [21] and es-
pecially Dempster-Shafer theory of Evidence (D-S) [1] [15] which we will deal within
this paper.

There is one problem when using probability framework to handle uncertainty. As-
sume that we have no information concerning behavior of a variable. Using probability
theory, one might assume equal priors and distribute the weight of evidence equally
among all possible states of the variable. But, as Shafer pointed out, here one will fail
to distinguish between uncertainty (or lack of knowledge), and equal certainty. And it
is this kind of uncertainty that can be easily captured in the framework of D-S theory.

In this paper we will deal with D-S theory, especially we will work with the no-
tion of Compositional models. Compositional models were originally introduced in
the probability framework. The intention was to create an algebraic alternative to
the well-known Markov graphical models like Bayesian networks. The important ad-
vantage of compositional models is that they can be generalized in the framework of
possibility theory as well as D-S theory by introducing a special operator of composi-
tion [8]. The recent research [7] [8] revealed the necessity of an software tool supporting
compositional models in D-S theory.

The intention of this paper is nothing more than to summarize our initial problems
when attempting to implement such a software tool. Here we describe our first steps,
ideas and preliminary solutions.

2 Notation

For an index set N = {1,2,..., N} let {X;};cn be a finite set of finite valued variables,
each X; having its values in X;. In this paper we deal with multidimensional frame
of discernment Xy = X; x Xg X ... x X,;, and its subframes (for K C N) Xg =
X ek X;. The symbol Xy will denote a group of variables {X;};cx. A projection of
= (21,22,...,2,) € Xy into X will be denoted 2+, i.e. for K = {iy,i2,...,1x}

K
oK = (Tiys Tigy oy Tip ) € Xk

Analogously, for M ¢ K C N and A C Xg, A*™ will denote a projection of A
into X:
AM — Ly e Xpy|Fz € Ay = MM,
In addition to the projection, in this text we will need also an opposite operation,
which will be called a join'. By a join of two sets A C X and B C X, (K,L C N)
we will understand a set

ANB:{xEXKUL:xiKeA & x“‘EB}.

1This term and notation are taken form the theory of relational databases
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Let use note that if K and L are disjoint, then A <t B = A x B, and if K = L
AxB=ANB.

The symbol P(X ) will denote the powerset of X, i.e. the set of all subsets of
Xg.

2.1 Basic assignments

The role played by a probability distribution in probability theory is replaced by that
of a set function in D-S theory: belief function, plausibility function, commonality
function, or basic (probability or belief) assignment. Knowing one of them, one can
derive the remaining three. In this paper we will use almost exclusively basic assign-
ments.

If m(A) > 0, then A is said to be a focal element of m. The set of focal elements
will be denoted by S. A basic assignment (bpa) m in Xx (K C N) is a function

m:P(Xg) — [0,1],

> mA)=1.

PAACX i

for which

The quantity m(A) is a measure of that portion of the total belief committed exactly
to A, where A is an element of P(X ) and the total belief is 1. The portion of belief
cannot be further subdivided among the subsets of A and does not include portions
of belief committed ti subsets of A. Since belief in a subset certainly entails belief in
subsets, containing that subset, it would be useful to define a function that computes
a total amount of belief in A. Such a function is called belief function.

On the contrary, plausible function characterizes the degree in which a proposal
A is plausible based on available evidence B expressed by each basic assignment that
contributes to realization of A. Commonality function doesnt have a simple interpre-
tation but it allows a simple statement of Dempsters combination rule [1].

2.2 Operator of composition

Compositional models theory has been introduced in the framework of probability the-
ory [6] as an algebraic alternative to well known and widely used Bayesian networks
for efficient representations of multidimensional measures more than twelve years ago.
Compositional models are based on recurrent application of an operator of composi-
tion. Later, the operator of composition was introduced also within the framework of
D-S theory in [5]:

Definition 2.1. For two arbitrary bpa mi on Xk and ms on Xy (K,L # 0), a
composition mi>my is defined for each C C X by one of the following expressions:

a) if myEF(CHYEOL > 0 and C = CYE a GV then

ml(CiK) . ’ITLQ(CJ'L)
mé,KﬂL(CJ/KmL)

(m1 > mg)(C) =
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b) if myE"H(CYEOLY = 0 and C = CHE x X\k then

(m1 > m2)(C) = my (CHF);

¢) in all other cases (mq > mg2)(C) = 0.

In the D-S theory, there exists several way how to combine different sources of
evidence and the above defined operator of composition seems to be one of them. But
this is not the case. The classical way is represented by Dempster’s combination rule
[1]. A criticism of this rule appeared later caused by its behavior when combining two
conflicting evidences and several additional combination rules were designed. Recall
for example Yager’s rule 23], Inagakis rule [4], Zhangs rule [25], or Dubois and Prades
Disjunctive Consensus [2]. However, the intention of the operator of composition is
not to be another combination rule and combine different sources of evidence. Its
intention is completely different.

Despite the success of D-S theory of evidence as a well founded and general model
of human reasoning under uncertainty, belief functions are rarely used in concrete ap-
plications. One of the most significant arguments raised against using belief functions
in practice is their relatively high computational complexity, especially in comparison
with methods based on classical probability theory. E.g. combining evidence using
relatively simple Dempster’s rule of combination is known to be #P-complete in the
number of evidential sources. Recall that bpa (as well as belief function, plausibility
function, and commonality function) is a set function. We work with the powerset
of possible events and the number of sets that can be focal elements of a bpa can be
superexponential within the number of involved variables.

To overcome these computational limitations, different approximation methods
have been proposed. Previous work can be divided into two categories [3]. The first
category consists of Monte-Carlo techniques [22]. The idea is to estimate exact values
of belief and plausibility by ratios of different outcomes relative to randomly generated
samples. The second category consist of simplification procedures. They are motivated
by the fact that the most algorithms involving belief functions have a complexity
polynomial in the number of focal elements. The underlying idea is therefore to restrict
in different ways the number of focal elements. A simple method is called Bayesian
approzimation [20], where only singletons are allowed - which corresponds to the
restriction on probability distributions only. Other methods like k-I-x approzimation
[19], summarization [10], and others try to reduce the number of focal elements by
taking the first k-most important assignments. The sum of the omitted assignments
is then redistributed in different ways depending on the respective method.

The idea of operator of composition goes in a different way: Practically all meth-
ods for efficient computations with multidimensional models take advantage of the
fact that the model in question in a way factorizes. It means that it is possible to de-
compose the model into its low-dimensional parts, each of which can be defined with a
reasonable number of parameters. This is the basic idea for computation with proba-
bilistic Graphical Markov Models. Such a factorization not only decreases the storage
requirements for representation of a multidimensional distribution but it usually also
induces possibility to employ efficient computational procedures.
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Since we need efficient methods for representation of probabilistic distributions,
which require exponential number of parameters, the more we need of efficient methods
for representation of an evidence, which cannot be represented by a point function.
For such a representation we need a set function, and thus its space requirements are
superexponential.

2.2.1 Compositional models

The factorizable evidence will be then represented in a form of the so-called composi-
tional model. Assume a system of low-dimensional basic assignments mq, mo, ..., my,
defined on Xg,,Xk,,..., Xk, , respectively. Composing them together by multiple
application of operator of composition, one get multidimensional basic assignment
on Xx,uK,u.. UK, Note that the operator of composition is neither commutative,
nor associative. By ”composing them together” we understand that the operator of
composition is performed successfully from left to right and m; >o>... > m, =
(... ((my>mo)>m3) > ...) > my.

2.2.2 New Concept of Conditional Independence

For belief functions, two type of factorization were designed in the literature. One
is based on various combination rules mentioned above, the other use an operator of
composition [5]. It has been shown in [7] that approach concerning Dempster’s rule
and the operator of compositions are equivalent each other in case of unconditional
factorization.

The idea of factorization is closely related to the notion of (un)conditional inde-
pendence in probabilistic modeling. However, as pointed out by Studeny, the origi-
nal definition of conditional independence (published in [24]) was not consistent with
marginalization. That is why a new definition of conditional independence was intro-
duced in D-S theory in [7]:

Definition 2.2. Let m be a basic assignment on Xy and K,L,M C N be disjoint,
K,L # (. We say that groups of variables X and X are conditionally independent
given X with respect to m (and denote it by K 1L L|M[m]), if the equality

mHEULUM (4 M (UMY LKUM (A LKUM Y | LKUL (4 LKULY

holds for any A C Xxirum such that A = AYEUM pq AVLUM = gnd m(A) = 0 other-
wise. If M = () then we say that groups of variables X and X, are independent with
respect to m (in symbol K 1L L[m)]).

Above that, it has been shown in [8] that the above defined conditional indepen-
dence satisfies semigraphoid properties and that there is a link between operator of
composition and conditional independence:

Theorem 2.3. Let m be a joint basic assignment on Xy, K, L C M. Then (K \
L) L(L\ K)|(K 1 L)[m] iff mVEVE(A) = (m¥K o m*E)(A) for any A € Xxue.

This theorem justifies the usage of the operator of composition when factorizing
an evidence.
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3 Implementation

To evaluate various hypotheses and support accelerate further theoretical research, it is
necessary to create an experimental tool for calculations with compositional models in
the framework of D-S theory. In this section we would like to describe several problems
when attempting to implement such a tool. The tool itself is developed as an extension
package for R-Project? and it is available at http://darl.utia.cas.cz/mudim altogether
with another tool supporting compositional models in the probability framework.

During our survey of existing implementation of D-S theory we found out that
there is no successful universal tool supporting theoretical research. The majority of
existing implementations is usually single purpose and base on restricted assumptions.
One can find not very up-to-date, but exhausted overview of applications of D-S theory
in [14].

The key problem of the implementation is the representation of belief structures.
Restrict ourselves to finite sets. For a finite set P of possible outcomes (P C Xy)
with cardinality |P|, there are at most 2!Pl unique basic probability assignments. We
assume that rarely is a full set of 2/ unique bpa used in practice. It corresponds
to the limited sources of information. Within the research literature there exists four
common subclasses of bpa for finite sets [9]:

1. The trivial case of total ignorance where m(P) = 1 and m(A) = 0 iff A # P.
This is highlighted as a more accurate representation of total ignorance when
compare to traditional probability theory, which must apply Laplace’s principle
of indifference in these circumstances.

2. Every assignment is made to a singleton of the set P. This corresponds to a
traditional probability measure on the set P.

3. Every assignment is made to a nested set. In other words, for every two sets
A and B such that m(A4) > 0 and m(B) > 0, then A C B or B C A. This
arrangement of is known as possibility theory.

4. Every assignment can be made to an arbitrary set.

In our case we focus on the most general case - the last one. However, we step aside
the fact that involved variables can be either contiguous (discrete or continuous), or
categorical. Each of these data types requires a special representation in a computer
memory. In a survey of real-world application of D-S theory to infinite sets [16] it
has been published that the contiguous frame of elements assigns basic probability
statements to the closed intervals [z;,, ;] as a rule. Thus, in case of contiguous
variables, we will store the interval boundaries. See the overview of various data types
in Table 1.

2R is a free software environment for statistical computing and graphics. It compiles and runs on
a wide variety of UNIX platforms, Windows and MacOS. To download R, please visit http://www.r-
project.org/
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data type example implementation
continuous finite data | age - integer interval boundaries
cont. infinite data sensor output - real number | interval boundaries
categorical data sex {male, female} set of elements

Table 1: Implementation of various variable types

Problems

Let A C Xk, B C X, bpa m on Xg, and S set of focal elements of m. The key
problem of the implementation itself is the fact that we have to store every focal
element A € S of m and pair it with the value m(A). This does not sound very
difficult unless we realize that S is a set of sets of vectors and that every set of vectors
A € S is of various cardinality. The implementation of data structure will will have
an enormous impact on overall system performance.

The most basic operation which will be instantly used is the checking whether a
set A is a focal element, i.e. whether A € S. It is logical to assume that if the data
structure will be optimized with respect to this operation, then the system performance
allows to add additional functionalities like operator of composition etc.

There are multiple ways of implementing set (and map) functionality, that is:

e ordered (e.g. tree-based) approaches, and
e unordered (e.g. hash-based) approaches

Here we propose the unordered (hash-based) approach, which naturally builds on
top of the value-indexed array technique. The problem here is that we have set of
sets of vectors, which significantly complicates the implementation of respective hash
function.

However, in this attempt, we simply store the evidence in multidimensional arrays
(tables) of vectors and we implement the search of a set in a set of sets simply as a full
table scan - i.e. the algorithm gradually passes through all elements of S and compares
them with set A. Such a comparison is described in Algorithm 1. A, B are two sets
of possible outputs. Note that we employ the definition A = B < A C B&B C A.
Then, in case of checking e.g. A C B (Algorithm 2) we simply check whether 3b € B
such that a = b for all a € A. In the worst case scenario, the complexity is 2- |A| - | B|
of vector comparisons. The improvement of this will have an enormous impact on the
efficiency of the tool. Our idea is either implement a specific hash function, or to use
embedded relational database [17] with optimized index-based search algorithms.

Algorithm 1 MySetEqual(A, B C Xk): boolean

1: if MySubset(A,B) and MySubset(B,A) then
2 return TRUE;

3: else
4
5

return FALSE;
: end if
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Algorithm 2 MySubset(A, SubA C X ): boolean

1: found: flag if the corresponding element is found in the other set
2: for i =1 to |SubA| do
found=FALSE;
for j =1 to |A| do
if SubA[i] == A[j] then
found=TRUE; {SubA[i] € A}
break; {additional search is useless}
end if
end for
10:  if not found then
11: return FALSE; {SubAli| ¢ A= SubA ¢ A}
12:  end if
13: end for
14: return TRUE;

o

© ® NPTk

The other operations that have to be considered when designing a data structure
are:

e marginalization AYM = {y € Xy/|Fz € A: y*M =z}
e join operation A1 B = {z € Xgur: 2 € A & ot e B}

Using above defined functions one can implement the operation of composition
specified in Definition 2.1. See Algorithm 3 for the pseudo-code of the implementation.
Here two auxiliary boolean flags are employed - found and marginalComputed. The
first one decides between cases a) and b) of Definition 2.1. The second one highlights
whether the respective marginal méKﬂL(CiK ALY from Definition 2.1 has been already
computed or not.

The careful reader notices that the loop on lines 18-22 of the previous algorithm
may be performed for the same set C+5M% several times. This could be easily im-
proved. Let us define an auxiliary vector momarginal to store computed marginal
of my and index it in the same way as ms. Then it is enough to use the value
mamarginal[k] on line 20 if k£ < I and break respective cycle (lines 18-22).

Conclusion

Recently, it has been published that some of the ideas for representation of multidi-
mensional distributions in probability theory can be transferred into Dempster-Shafer
theory of Evidence [7], [8]. Namely, they showed that multidimensional basic assign-
ments can be rather efficiently represented in a form of so-called compositional models.
However, only an application of the theory can show which parts still need to be im-
proved. Our goal is to develop not only an interesting theory but also an efficient tool
based on these theoretical results. In other words, we intend to create a software tool
which could be used for experiments and additional theoretical research.
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Algorithm 3 > operation of composition: mg = my > msy

1: input Si: set of focal elements of my,S; C P(Xk)

2: input mq: set of basic probability assignments mq[i] = mq(S1[i])
3: input Sy: set of focal elements of mq, Sy C P(Xp)

4: input mg: set of basic probability assignments mai] = ma(S2]i])
5: output S3: set of focal elements of mg = my > ma, S5 C P(Xkur)
6: output mg: set of basic probability assignments ms = mq > mo
7 =1,

8: S3 = (Z);

9: m3 = @7

10: for i =1 to |S;| do

11:  marginalComputed = FALSE;

12:  found = FALSE;

13:  marginalValue = 0;

14: for j =1 to |Sz| do

15: if MySetEqual((Sy [i])¥5ML, (S[i])*"F) then

16: found = TRUE; {i.e. ma((S2[i])*5"L) > 0}

17: if not marginalComputed then

18: for k=1 to |S2| do

19: if MySetEqual(Sz[k], S2[j]) then

20: marginalValue = marginalValue + mal[k];

21: end if

22: end for

23: marginalComputed = TRUE;

24: end if

25: Sz[l] = S1[i] > Sa[j]; {case a of the Definition 2.1}

26: ms[l] = (mq]i] - ma[j])/marginal Value;

27: l=1+1;

28: end if

29:  end for

30:  if not found then

31 S3[l] = S1i] x Xp\k; {case b of the Definition 2.1}

32 mg[l] = ml[i];

33: l=1+1

34: end if

35: end for

36: return mg, Ss;
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In this paper we have described our problems when implementing compositional
models in the framework of Dempster-Shafer theory of Evidence. The tool is imple-
mented as an extension package for R-Project and one can find it, altogether with
another tool supporting compositional models in probability framework, at the web-
site http://darl.utia.cas.cz/mudim. In this paper we described our first steps and
basic problems which we faced during implementation.

The paper contains just a preliminary ideas and gives answers only to very simple
questions. So there are many more that remain to be answered. For example:

e Does it exist an efficient representation of sets of vectors?
e How does an effective hash function for a set of sets of vectors look like?
e Can be an embedded SQL database used for representation of focal elements?

e Let Xy = {ag,a2}. Is it reasonable to combine two elements (a1,as), (a1, az)
into (a1, X2) and store the information in this way?
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Abstract

Four different methods ( SM, M K1, M K2, SK) are used to order a set AM of
admissible marginals ascendingly with respect to wrong classifications. Second,
an algorithm called ” Enhancement” finds, by reduction, the best knowledge base
K (i.e. set of marginals) that used as input for a decision-making algorithm A
results in least number of wrong classifications.Third, certain strategies to cope
with possible inconsistence of marginals and data for which the testing takes
place are suggested.

1 Introduction

The layout of the paper is the following one: After introducing Basic notions four
Ascending sequences are defined and in Mixing marginals, it is shown how to
combine their beginnings to suggest the best knowledge base Ky. Then, an multi-
purpose Algorithm Enhancement tries to improve Iy, by reduction, to get an
optimized KCop:. Experimental results describe some details about testing an algo-
rithm A on real data. Empty symptom pattern reminds of an interesting situation
that has to be taken care of in decision making algorithm A. It may appear due to
splitting the available data in learning file L and testing file T'.

2 Basic notions

Let (Q, X, P) be a probabilistic space

n = &o,&1,&2, ... &y be finite sets and

& (X, P) — (£,,28) for r =0,1,2,--m

be measurable functions

The mutual behaviour of all random variables 7,,£1,&s - -+ &, is described by joint
probability distribution P ¢,..¢,,-

Decision making can be interpreted as the diagnostic problem with the following for-
mulation:

Diagnostic problem Find the diagnosis d(s1, s2 - - - $5,) € 1 that is the most probable



Mixing marginals for decision-making based on marginal problem 115

(according to the Py, ¢,...¢, ) on the set

{we Q| &w) =51 &&(w) = 82 & - &p(w) = s, for a given (i.e. observed) ar-
bitrary combination (s1,$2---8,) of values of symptom variables from the cartesian
product &; X &2 X ... &n

If we wish to predict the values of diagnostic variable 7, the conditional probability
Pyi¢,¢,...c, (derivable from P, ¢ ¢,.. ¢, ) should be used instead.

The optimal decision (i.e. the value of diagnosis d from n that should be selected if
the values of symptom variables are (s1,82---s,) to keep the wrong classification of
d as low as possible), called Bayes solution, is given by the formula

dopt (51,82 5p) = argmax Ppe,e,..¢,(d]|s1,52 - 8n) (1)
den

for each (s1,82++-8p) € &1 x €2 X ... &Ep

So far the theory. Unfortunately, in the ”real world”, we are never given the the-
oretical distribution P,¢,¢,...¢, in full and directly. To compensate for this, we expect
to have some indirect information about Py, ¢,...¢, that will be called knowledge base
and denoted by K. It is done by postulating a set of conditions that we believe the
theoretical Py, ¢,...¢, fulfills. Using the concept of marginal problem, see 1], knowledge
base K is given as a set of "low-dimensional” distributions ( e.g. number of variables
in the distribution does not exceed e.g. 10. ), postulated as theoretical marginal dis-
tributions of the Py, ¢, . ¢, . Instead of the unknown Py¢ ¢,...¢, , we try to construct its
suitable approximation ]3,,51 ¢,---¢, that could play its role in the diagnostic problem.
If we want to speak about decision errors, three notions should be defined: statistical
file F, decision-making algorithm A and objective functional M, measuring the classifi-
cation errors. At the same time, it should be explained how the marginals are obtained.

Let (wr,wa,--ws) be a sequence, where individual w; €  denote realizations of a
random selection from £,

then the sequence (n(wy), & (wi),&a(wi) - &n(wi))j_, of points in cartesian product
N x &1 X €2 X ... &, is a statistical file F of size s (i.e. s =|F|) and (F), is the r-th
member of F'.

The file F' can be used for calculating the empirical joint distribution Pnlgl €6, DY
the following formula

P77F§‘1§2~-fn(d’ 81,82 'Sn) = |{T eEN: (F)T = (dvshs? T 8n)}| / ‘F|

If we denote by = the set of all symptom variables and by 2% its potential set, then
the set M of all marginals carrying information about n can be expressed as M =
{Po | j €25},

Then, in its turn, the set{ K, }., of all knowledge bases K is potential set 2 of M
i.e. each K can be expressed as K = {my,ma,---m,} C 2™. Further, let E denote
cartesian product of all symptom variables i.e. E = & X €3 X ...&,. Now, each
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decision-making algorithm A can be formally defined as

A: 2Mx=2 — n
(K, (s1,82--8,)) +—> deEmn

The measuring objective functional M evaluates the number of wrong classifications
for each A and for each statistical file F'. If we set ((F);)e = (§1(w;), &2(wy) - - - &n(wy))
and ((F');)1 = n(w;), then we may describe the testing scheme as a mapping M

M: {A;}; x 2M < {F}};, — N
(A, K. F) v [ €N A(K, ((F)))e) # ((F)j)1}

The key question where do the marginals come from is considered as external to the
marginal problem since their existence as input is just postulated. In theory, they could
"be given” from an authoritative source (experts ?), but practically, they cannot be
obtained otherwise but from a statistical file F'. There is a hidden supposition that
while there is not enough data (i.e. size |F| of statistical file F') to get the theoretical
distribution Py, ¢,...¢,., the same data is sufficient to get (populate) its marginals.
Marginal problem formulation postulates that marginals of the approximation P are
the same as marginals of the theoretical P distribution since this is the way algorithms
A are constructed. There is a bit suspicious that there is not a quantification of
low-dimensional marginals but if the given marginals are populated from data (i.e.
statistical file F'), they are also marginals of the empirical distribution PF 5o that for
the given marginals the following equations hold

3 _ _ pF
Pnijlsz“fjk - P’?ﬁjlﬁjz“fjk - PnEjléjzmﬁjk

3 Ascending sequences

In [3], there is described a procedure that generates, in automated way, several thou-
sands admissible marginals AM from F'. It seems useful to order them ascendingly
with respect to the number of wrong classifications. In the sequel, there are suggested
four ordering algorithms (SM, M K;, MKs,SK) in form of recursive formulae. It is
obvious that other strategies can be thought of, as well e.g. we could select marginals
that are in the best triplets (i.e. minimizing M (A, {m’,m»,m»},T) etc. However,
such strategies are not so easy to realize and not object of this study.
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3.1 SM sequence

(v,w)=  argmin  M(A,{m,m"},T)
(m',m)EAM?
(SM); =v
(SM); =w
Us = {v,w}
u; = argmin Z M(A,{m,ms},T)
m e AM\Ui—1 m, €U_,
(SM), =w
Uy=U_1Uw

where [ = 3,4,---k

3.2 MK, sequence

Algorithm M K generates the ascending sequence M K; of prescribed length s,,:,.
U, is a set of marginals so far selected at I-th step Uy C AM. w; is a pair of marginals
(ms,m;) € AM 2 that was constructed at I-th step. It can be expressed alternatively

as u; = ((Ul)h (Ul)2)~

procedure M K1 (M K1, Simin)
Up=0;5=0;1=1

again:

u; = argmin M(A,{v,w},T)
(v,w) € AM?: v € AM\U;_; OT w € AM\U;_,

Ur=Ui—1 U {(uw)1} U {(w)2}
if (ul)l € AM \ U;_1 then
s=s+1; (ML), = (w);
if (ul)g e AM \ U;_1 then
s=s+1; (MKy), = (u)s
endif
else
s=s+1; (MKy)s = (u)2
endif
if s < Simin then
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l=1+1; goto again
endif
end MK1

3.3 MK, sequence

Let U be an ordering on set of admissible marginals AM i.e.
UcAM?: (m,m»)eU = (m>,m) €U
(m,m») e U;(m>,m»)elU = (m,mm)elU
Let U; denote a set of pairs of marginals. w; denote a pair of marginals where ( u;);
is the first marginal of the pair and ( u;)s is the second marginal of the pair so that
u; = (( uwy)1, (u)2). Further, let V; denote a set of marginals, M Ko be a sequence
(vector,array) of marginals from AM and (M K5), denote its k-th member.

procedure M Ko
Ur=0;{u1}=0;Vy=0;{(u_1)1}=0; {(u_1)2} =0
for i =0,1,2,---min(|AM]|,24)
U =U1U {u_1}
Vi=VieiU{(w-1)1} U{(wi-1)2}

u; = argmin M(A,{m;m»}T)
(m,m») e U\U; :m',m» €V,

(MK2)21+1 =(wh
(MK2)21+2 =(w):2
next [

end M Ko

Then, the sequence M Ko contains 2 * min(25, |AM|) members. Complexity of
MK, can be estimated as O(50 * |[AM|?).

3.4 SK sequence

The ascending sequence S K, of length k, is ordered according to wrong classifications
based on individual marginals from AM.

Up=0

(SK);=  argmin M(A,{m},T)
m € AM\U;_1

Uy=U-1 U {(SK),}

where [ =1,2,---k
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4 Mixing marginals

The best approximation Pnglgz...gn of the theoretical Py ¢,...¢, that would yield the
least number of wrong classification in the diagnostic problem is dependent on two
factors. First, it is the algorithm A (decision-making engine) integrating marginals to
get 15,,5152..{" and second, it is a set a set of concrete marginals referred to as knowl-
edge base . The concrete marginals m € K are, in its turn, defined by their carrier
m (i.e. variables whose behaviour is described by the marginal m) and second, they
depend on a statistical file F' that is used for their populating. In classical marginal
problem [1], the set of marginals from which the joint distribution Py ¢,. ¢, is to be
”integrated”, is given and fixed ! Leaving aside what different algorithms can be used
to do it (e.g. Bayes nets or see [2]), one may ask whether selection of a different (i.e.
better) set of marginals could improve the decision-making. In fact, what is explicitly
given are not the marginals m in K but observed data (i.e. statistical file F' ) and what
is left to our free choice is the selection of the carriers m. The best situation would
be if this process could be fully automated. An attempt in this direction was done
in [3] by suggesting an SM algorithm where certain ”orthogonality” of marginals is
respected. It is based on behaviour of pairs of marginals and it generates a sequence
of at most 50 marginals in descending order where the ”best” marginals should stand
at the beginning. Therefore, it seems as a good strategy to select the beginning of the
sequence and hope that it represents the optimal set of marginals. (It still remains an
open question how far to go in the sequence !) To test if the assumption holds would
require to inspect all subsets of the beginning. For 20 marginals, to generate and test
all 229 subsets is unrealistic. Therefore, an heuristical algorithm ”Enhancement” is
suggested in section 5. There are some taciturn assumptions about marginals and
about knowledge base K. Namely, each marginal m from AM should have diagnostic
variable 7 in its carrier m and second, none algorithm A can operate on too many
marginals. It would result in time increase when evaluating individual decision and it
is not certain that the more marginals means the better for decision making. In the
meantime, three other algorithms, M K;, MKy and SK, using different optimality
criterion, were suggested and ”Enhancement” can be applied to their outputs, too.
At this moment, it seems natural to prolong the procedure even further. Namely, to
apply ”Enhancement” not only to outputs of "pure type” algorithms (SM, MK;,
MK, and SK), but also to their mixtures, what justifies the title of the paper. E.g.
the clause "SM(5)+SK(3)+MK2(10)+ EK(5)” of the control language preparing input
for ”Enhancement” uses as Ky first five marginals from the sequence SM, first three
marginals from SK, ten marginals from MK, and "EK(5)” stands for five marginals
whose structure is provided explicitly by experts. In case if some of the first three
marginals from SK have appeared already among the first five from SM, they are
either skipped or it is possible to force out further marginals from sequence SK to
have in the mix three contributions from S/C but, this time, not necessarily the first
three ones. (In strategy with skipping, the order in the clause does not matter for
subsequent processing by Enhancement!).

To sum it up, prior to releasing the final version of the knowledge base ', certain time
should be devoted to playing with different mixtures of marginals and their subsequent
reduction with Enhancement. That is the semi-automated way to adapt K to data
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(i.e. statistical file F') for each specific problem area.

5 Algorithm Enhancement

The description of the algorithm Enhancement starts with explaining its basic idea.
Then, the denotation of used objects and constructions is presented and finally, the
algorithm is described in form of a procedure written in a symbolic language.

5.1 Basic idea

Let Ko be a finite set of marginals and r € N : r <= |Ko|. V (Ko, r) will denote
r-neighbourhood of Ky so that V (Ko, r) = {K C Ko ||l o] — |K| <= r}.We can look
for the best set Kop¢ starting from Ky. In other words, we construct recursively a
sequence (K;)7_;.

Kip1 = argmin  M(A,K,T) 1=0,1,---s (2)
KeV(K,r)

where length s of the sequence (K;);_, of sets K; of marginals is given by stopping

condition
s€{0}UN : M(A,Ks11,T) > M(AKs,T)

At this moment, we might finish the algorithm by setting Kope = Ks.

However, in principle, a subset of Iy better than ICs may still exist. Therefore, we
may reverse the procedure and instead of reducing Ky, we may look for optimum by
expanding KCg up to Kp.

Let U(KCs, Ky, 1) = {K C Ko | IK| — |Ks| <=7} be a class of sets of marginals that are
generated from Ky by adding at most r marginals from Ky \ 5. If no improvement
(i.e. minimization) of M (A, s, T) on U(Ks, Ko, r) can be found, we have finished
setting Kope = Ks. Otherwise, we proceed the expansion creating a sequence Ky C
Ksit1, - C Ksqq using the recursive procedure

Ksti+1 = argmin M(AK,T) 1=0,1,---w (3)
K e U(K5+l, IC()J')

where length w of the sequence (K;)}”, of sets K; of marginals is given by stopping
condition

w€ {0YUN : M(A, Ksywi1,T) > M(A,Koyw, T),

and at this moment, we recur to reduction again. But this time, we start not from /Cq
but from K4 ie. we set K; = K1 and enter the reduction cycle.

This changing from reduction to expansion may happen several times and though it
should finish in finite number of steps due to finiteness of Ky, we may explicitely limit
it to say 10 changes by counting the changes in a variable count.
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5.2 Symbolic description

To shorten the description of the algorithm ”Enhancement”, following symbols are
used: @, b, |K|, comb(c,d). Let K = {mi,ma---ms} be a set of s marginals, then
K =K ={1,2---s} is a set of integers denoting indices of marginals from the set
K. Inverse mapping (from indices to marginals) is denoted by upper bar over the set
of integers. E.g. {5,8,15} = {ms, mg,m15}. The symbol | .| stands for number of
elements of its argument. E.g. | K |=|K|=sand |m;|=|my]| =4.

|€;] denotes number of elements of the set &; the random variable ; takes its value
from. Curly parentheses denote a set of elements separated by commas. Bold symbol
stands for a sequence. If e is a sequence, (e); is its [-th member that can be, in its
turn, e.g. a set.

KFICN:|I|<ooandie€ N:i<|I| then function comb(I, ) returns a sequence

of combinations of elements of the set I. -
I
More formally, it is a sequence of length | i ) whose members are sets of i-tuples

from I.
Let us illustrate some constructions in the following example:
Ko = {m1,ma,m3,ma} ; Ko=Ko=1{1,2,3,4} ; | Ko| =4

For i =2, e =comb(Ko,2) = ({1,2},{1,3},{1,4},{2,3},{2,4},{3,4})

£ = (Ko \ (e))y = (13,4}, {2,45, (2,3}, {1, 45, {13}, {1,2})

Fori=3, (f);=1{23}and (f);={ma,ms} o

Finally, the algorithm A operating on the set of marginals ( f); yields M (A, {ms, m3},T)
wrong classifications for | T'| cases from the testing statistical file T .

Algorithm Enhancement (KCopt, Mopt)
read kg, read r
if 7> |Ko|, then r = |Ko|
J=0; Muin=|F|; Mygast=|F|; count=0
NewMinus:
for ¢ = 1, min(r, |K;])
e = comb(K;, %)

£= (Ko \ (el
for i =1,[f]
if M(Aa (f)lv T) < Mpin then

endif
next [
next ¢
if Mmin < Mlast then
J=J+1; Must = Mpin; Kj = Kmin; goto NewMinus
endif
Mlast = Mmzn yw = 0
NewPlus:

Kdif = @ \Kmin
for i = 1, min(r, |Kay|)
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g = comb(Kg;¢,1)
h = (Knin U(9))2)
fori=1,|g|
if M( ( )i, T) < M then
mzn - M( ( ) )7 Kmm - (h)l
endif
next [
next ¢
if Mpin < Mijgs: then
if w =0 goto RegularEnd
count = count—+1
if count > 10 goto IrregularEnd
j=7+1; Kj = Knin ; goto NewMinus

else
w=w+1;Myast = Mpin
j=0;K; = Knin ; goto NewMinus
endif
IrregularEnd:

Print(” After ”,count,” iterations, Enhancement abnormally ended”)
goto RegularEnd
RegularEnd:
Print(” Kmln =" y Kmin7 ”a Mmzn =7 ) Mmin);
]Copt = Knin ; Mopt = Mmin;
End Enhancement

6 Experimental results

Experiments with marginals (selecting, mixing) were performed on a statistical file F'
with 4 diagnoses (i.e. |n| = 4) and 34 other symptom variables whose ranges have
cardinalities from 2 to 9. The file F' with 1089 objects was split (i.e. by random
selection) in 32 complementary subfiles L and T. E.g. a generating control pattern
11212 splits F into 654 cases in L to populate marginals in K and 435 cases in T" used
for testing. Improvement achieved by Enhancement was about several percentage
points. First few marginals from different ascending sequences seem to coincide and
none of sequences (SM, MK, MK5,SK ) seems to dominate the others. The
results (i.e. marginals selected to Koy and the corresponding number of achieved
wrong classification M (A, Kope, T) are dependent on the type of algorithm A and on
the splitting into L and T

7 Empty Symptom Pattern

Let us suppose that for an object w € , following symptom values were observed
&i(w) =s; € & fori=1,2,---n. These values are passed to the decision-making
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algorithm A. The algorithm has, as its knowledge base I, a set of marginals populated
from a learning statistical file L. Let us suppose there is a marginal m = Py, ¢, .¢;,
that for its submarginal m” holds m"(s;,, si,, " "~ 8i,) = P, ¢, 5, (Siys 8ins 7 83,) = 0.
This means we cannot select any d € m since there is no previous information about
71 from the conditioning set {w € Q | &, (w) = 84, & &y (W) = 55, & -+ & (W) = 84, }-
However, we may expect that if the conditioning set is increased, by reducing the num-
ber of conditions, an evidence about n may appear. This increasing will be done, in
systematic way, by constructing submarginals of m by excluding single symptom vari-
ables, then pairs of them, then triplets of them etc. The process is stopped if an sub-
marginal of m yields a non zero value for respective arguments from (s;,, Si,, - - Siy)-
If there are more such submarginals with the same number of excluded variables, the
one with minimal entropy (i.e. H(.)) with respect to n will be selected.

Let U be a finite set, | € N : | < |U|, then B(U,l) denotes a sequence whose mem-
bers are [-tuples of elements from U. Further, let m = Py, ¢, .., be a marginal
describing behaviour of variables n¢;, &;, - -+ &, what can be alternatively expressed
as m = né&;, &, -+ -&,. Symbol m \ n denotes a set of symptom variables of m and
B(m \ n,1) is a sequence of all I-tuples created from symptom variables described by
m. The symbol mB@@\nD): ig the submarginal of the marginal m created by sum-
ming over s-th I-tuple from symptom variables of m. The remaining (active) variables
of this submarginal are m \ (B(m \ 1,1))s.

As we need to express formally values of the submarginal, we may use the following con-
struction (d, s, Siy, - - sik)m\(B(ﬂ\W))w to describe arguments that go over from the
original vector (d, s;,, Siy, -+ Si,) € M X &y X &y X ... &;, as corresponding arguments
of the submarginal mB@\nD)w 5o that the number Pog, e0yei, (ds Siy s Siyy v 83y) 18
transformed to the number

mB@\nD)w (g g 85, )\B@\n.D)w

Siz,"

Similar construction m?(B@m\nD)w (d, Siy s Sigs - - Siy, )m\(”U(B(m\”*l))w)
describes the probability P({w € Q|&jcr &, (w) = 54, })
where T = {j € N [&; € {m\ {n U (B(m\n,1))w}}

Correction of algorithm A to cope with ”Empty Symptom Pattern” consists in the
following procedure: Instead of using ”common” knowledge base K selected according
to mixing marginals strategy described in sections 3, 4 and 5, its modification K’ is
submitted to the A. If L =T = F, then K’ = K.

However, this modification guarantees a decision even if symptom values combination
(81,82, - sp) was not found in the file F'.

K'=0
forme K
if m(sqy,s92,--- sn)m\” # 0 then
K'=K' u{m}
else

Amin = @
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xmin:|77|
kE=|m|—1
forl=1,k

forw=1,1[1

q= (B(m \ n, l))w
t=m\q
r=t\n
ho = m%(si,, Siy, - Siy,)
for hy = 0 then
else
ford e n
hn(d) = mq(dv Siys Sigy Sik)t/hg
next d
endif
if Zmin > H(hy) then
Tmin — H(hn)
dmin = 4
endif
next w
if ¢nin # 0 then
m/ = mImin; ' = K'U{m'}; goto MarginalEnd
endif
next [

endif

T

MarginalEnd:

next m

if ' = 0 then
K/ = péi€2,€n

endif

TotalEnd:

A(K, (‘917 82, Sn)) = A(’C/a (Sla 82, 5n)>

Conclusion

Algorithm Enhancement improves the decision-making by several percentage
points.

Changing or setting of different free parameters may be considered as a part of
tuning or service each decision-making algorithm should be given before being
brought into operation. Bearing in mind that the theoretical joint distribu-
tion Py, ¢,...¢c, is different for each problem area, the search for optimal input
marginals to get the best approximation Pn§1§2”'£n is fully justifiable.

. In general, with other parameters unchanged, it is the size of the marginals that

has the greatest influence on the decision.
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4. The software necessary for mixing marginals can be seen as a tool kit that helps
to find the best approximation of the joint distribution describing the problem
area and it is open to further growth if needed.

The author wishes to express his thanks to Jiff Vomlel for comparative runs using
the Huggin software for the same input data and for inspiring discussions about the
danger of overfitting when testing the influence of marginal selection for real data.
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Abstract

When studying entropy functions of multivariate probability distributions,
polymatroids and matroids emerge. Entropy functions of pure multiparty quan-
tum states give rise to analogous notions, called here polyquantoids and quan-
toids. Polymatroids and polyquantoids are related via linear mappings and du-
ality. Quantum secret sharing schemes that are ideal are described by selfdual
matroids. Expansions of integer polyquantoids to quantoids are studied and
linked to that of polymatroids.

1 Introduction

A polymatroid (N, h) consists of a finite ground set N and rank function i on the
subsets of N that is normalized h(f)) = 0, nondecreasing h(I) < h(J), I C J, and
submodular h(I) + h(J) > h(IUJ)+h(INJ), I,J C N. A polymatroid is entropic
if there exists a probability measure P on a finite set [[, 5 X; such that h(I) equals
Shannon entropy of the marginal of P to [[;,., X, for all I C N. This means that h
equals the entropy function of P. These functions always induce polymatroids.

In this work, a polyquantoid is introduced as a pair (N, e) with a rank function e
on the subsets of N that is normalized, complementary e(I) = e(N \ I), I C N, and
submodular. A polyquantoid is entropic if there exists a quantum state p on a complex
Hilbert space ), en Hi of finite dimension such that e(I) equals von Neumann entropy
of the reduction of p to @,.; Hj, for all I C N. This means that e equals the entropy
function on p. These functions always induce polyquantoids, by properties of von
Neumann entropy.

A polymatroid/polyquantoid is integer if all values of its rank function are integer
numbers. An integer polymatroid whose values on singletons equal zero or one is called
matroid. Let quantoid be defined as an integer polyquantoid with this property.

This contribution studies interplay between polymatroids, polyquantoids, matroids,
quantoids and secret sharing schemes, both classical and quantum. In Section 2, du-
ality of set functions is worked out. Section 3 introduces mutually inverse linear

*This work was supported by Grant Agency the Czech Republic under Grant 201/08/0539.
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mappings that provide a one-to-one correspondence between tight selfdual polyma-
troids and polyquantoids, see Theorem 1. This correspondence can serve as a tool for
comparing problems on classical and quantum entropy functions.

In Section 4, secret sharing schemes are lifted to the level of polymatroids/poly-
quantoids. Theorem 2 recalls that the ideal sharing in polymatroids is governed by
matroids. This result is translated to polyquantoids in Theorem 3 that describes the
ideal quantum sharing via those quantoids that correspond to tight selfdual matroids.

Section 5 departs from the notion of expansions of integer polymatroids to ma-
troids. An analogous construction for integer polyquantoids is introduced to provide
expansions of polyquantoids to quantoids, see Theorem 4. Thus, the quantoids play a
role of matroids in quantum settings. In Section 6, remarks and discussion of related
material and literature are collected.

2 Duality
For set functions h with a ground set N, the following definition
W(I) 2 RN\ I)+h(0) = h(N) + Y [h(i) — h(0) + H(N) = h(N \4)], TCN,
el

gives rise to a duality mapping h — h’. A function h is selfdual if i’ = h. The
functions that are complementary, as in polyquantoids, are selfdual.

Let us say that a set function h is tight if A(N \ i) = h(N) for all i € N. If h is
normalized and tight then the definition of duality simplifies to

W(I)=h(N\I)=h(N)+> h(i), TCN.

i€l

Lemma 1. For any function h on the subsets of N,

(1) W'(0) = h((V)),

(i) b'(i) = h(i) fori € N,
(iii) B'(N) — /(N \ i) = h(N) — h(N \ 4) for i € N,
(iv) b =h

(v) h is submodular if and only if ' is so,
(vi) if h is normalized, submodular and h(N) > h(N \ i), i« € N, then h' is
nondecreasing.

Proof. First two assertions follow directly from the definition. For K C J the equality

W(J) = W(K) = h(N\J) = H(N\K)+ Y [h(i) = h(®) +h(N) = h(N \ 7)]

i€J\K

implies (44). Choosing K = N \ I and J = N, it rewrites to

h(I) = I/ (N\T)+h(0) = 1'(N) + Y [h(i) = h(0) + h(N) = h(N \i)], TCN.

el
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By (i), (ii) and (iii), the right-hand side equals h”(I) which proves (iv). If h is
submodular then I — h(N \ I) is so whence A’ is submodular. Then, the equivalence
(v) holds by (iv). If h is normalized and h(N) = h(N \ i), ¢ € N, then for J O K

W(J) =W (K)>h(N\J)=h(N\K)+ Y hi
1€J\K
If h is also submodular then the right-hand side is nonnegative whence (vi) holds. [

Corollary 1. The duality mapping restricts to an involution on the (tight) polyma-
troids.

3 Tight selfdual polymatroids and polyquantoids

Let h and e be set functions with the ground set V. The linear mappings e — e” and
h — h" introduced here by

I)+> e(i) and hY(I)2 -3> hi@), ICN,
iel el

are mutually inverse, (¢")¥ = e and (h¥)" = h. They provide a natural link between
the polymatroids and polyquantoids.

Theorem 1. The mappings e — e" and h — hY restrict to mutually inverse bijections
between the polyquantoids and the tight selfdual polymatroids.

Proof. Let (N, e) be a polyquantoid. Since e is normalized e () = 0. The submodu-
larity of e is equivalent to that of ", and implies e(N\T) < e(N\J) + EZEJ\I e(7) for
I'C JC N. By complementarity, e(I) < e(J) + >,y €(i), and thus e (1) < e*(J).
Therefore, (N,e") is a polymatroid. Since e is normalized and complementary
e(N)=> e(f)=e(N\i)+ Y e(j)=e"(N\i), i€N,
JEN JEN\i
thus e” is tight. For I C N it follows that

(1) = M (N\T) = e (V) + 3 e (i)

el
- [e(N\I)+ 3 e(i)] ey +2) e(i) =
IEN\T ieN il

thus e is selfdual.

Let (N, h) be a tight selfdual polymatroid. Since h is normalized h" () = 0. Since
h is tight and selfdual h(I) = h(N \I) — h(N) + >, ., h(i), I € N. Then, h(N) is
equal to 1 >, h(i). Tt follows that

hY(N\I)= [h(I) = h(N)+ > h(z’)} -3 > ni)=n"(I), ICN,
ieN\T iEN\T

thus hY is complementary. The submodularity of h implies that of hY. Therefore,
(N, hY) is a polyquantoid. O
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Remark 1. The above proof provides also arguments for the assertion that the map-
pings e — e” and h — h" restrict to mutually inverse bijections between the class of
normalized complementary functions and the class of normalized tight selfdual func-
tions, dropping submodularity in Theorem 1.

Corollary 2. The mappings e — e" and h — h" induce mutually inverse bijections
between the integer polyquantoids and the integer tight selfdual polymatroids whose
values on all singletons are even.

Corollary 3. The mappings e — e” and h — h" induce mutually inverse bijections
between the quantoids and the integer tight selfdual polymatroids whose values on all
singletons equal zero or two.

4 Ideal secret sharing

Given a polymatroid (N, h), an element 0 of N is perfect if h(0UI)—h(I) equals h(0)
or zero, for all I C N\ 0. In the latter case, I is authorized for 0. By submodularity,

h(OUI)—h(I) > h(0UJ)—h(J), ITICJCN\O.

Hence, h(0UI) — h(I) = 0 implies 0 > h(0 U J) — h(J), and h(0 U J) — h(J) = h(0)
implies h(0 UT) — h(I) = h(0). The two inequalities are tight as h is a polymatroid.
Thus, the family of authorized sets for 0 is closed to supersets and the family of sets
I C N\ 0 with h(0UI)— h(I) equal to h(0) is closed to subsets. This is referred to
as heredity. If 0 is perfect and h(0) > 0 then the two families are disjoint and cover
all subsets of N \ 0, which is referred to as dichotomy.

In a polymatroid (N, h) with a perfect element 0 € N, an element ¢ € N \ 0 is
essential for 0 if it belongs to some set I that is authorized for 0 and (0 U I \ i) —
h(I\ i) = h(0). As a consequence,

h(i) = h(I) — h(I\ i) = h(0UT) — h(I\i) = h(0UI\4) — h(I\4) = h(0),

since h is submodular and nondecreasing. A perfect element 0 in a polymatroid (IV, h)
is ideal if each i € N \ 0 is essential for 0 and h(i) = h(0).

For example, in any matroid (N, r) each element is perfect. Given 0 € N, a set
I C N\ 0 is authorized for 0 if and only if a circuit contained in 0 U I contains 0. If
r(0) = 0, thus 0 is a loop, then all i € N \ 0 are essential for 0. Hence, 0 is ideal if
only if »(N) = 0. Otherwise, when r(0) = 1, i is essential for 0 if and only if there
exists a circuit of the matroid containing 0 and i. Therefore, 0 is ideal if only if the
matroid is connected. Each element of any connected matroid is ideal.

When restricting to the entropic polymatroids, the above notions correspond to
the information-theoretical secret sharing schemes.

The following assertion claims that existence of an ideal element implies matroidal
structure. It follows from an existing result, see Section 6, but a self-contained proof
is presented for convenience.

Theorem 2. If a polymatroid (N, h) has an ideal element then there exists a matroid
(N,r) and t > 0 such that h =tr.
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Proof. Let 0 € N be an ideal element of the polymatroid. If h(0) = 0 then h(i) =0
for all ¢ € N whence (N, h) is a matroid and the assertion holds with any ¢ > 0. Let
h(0) > 0.

The idea is to prove that ‘if L C N is nonempty then there exists £ € L such that
h(L) — h(L\ ¢) equals h(0) or zero’. This implication and an induction argument on
the cardinality of L show that all values of h are multiples of h(0). As a consequence,
h equals a matroid rank function multiplied by ¢ = h(0) > 0.

If L C N contains 0 the implication holds with ¢ = 0 because 0 is perfect.

If L C N\ 0 is authorized, h(0 U L) = h(L), then h(0UI) = h(0) + h(I) for some
I C L,e.g.I=10. Suchaset I is chosen to be inclusion maximal. By dichotomy, I & L.
Let ¢ € L\I. Since I is maximal and 0 perfect, £UT is authorized, h(0ULUI) = h(¢UI).
This and submodularity imply

(OUL)+h(0UT) =h(0UL)+h(0)+ h(I),

h(OUL\O)+h(0ULUI) = h
> h(fUI)=h(0ULUI).

h(€) + h(I)

As 0 is ideal, h(0) = h(f), and it follows by adding that h(0UL\¢) > h(0UL). Thus,
h(0UL\?) =h(0UL) = h(L) because h is nondecreasing and L authorized. This
implies that h(L) — h(L \ £) equals h(0 U L\ £) — h(L \ ¢) which is zero or h(0) by
perfectness of 0. Hence, the implication holds for every L authorized.

By dichotomy, it remains to consider a nonempty subset L of N \ 0 such that
h(0U L) equals h(0) + h(L). Since 0 is ideal, any £ € N \ 0 is essential for 0. Taking
some ¢ € L there exists an authorized set K, h(0 U K) = h(K), such that ¢ € K and
h(0U K \ £) equals h(0) + h(K \ £). Such a set K is chosen to obtain the cardinality
of K \ L minimal. By dichotomy, K is not contained in L. For every k € K \ L the
minimality implies that the set L U K \ k, containing the chosen ¢, is not authorized.
In turn, since h is submodular, L U K authorized and h nondecreasing

h(k)+h(LUK\k) > h(LUK) = h(OULUK) > h(OULUK \ k) = h(0)+h(LUK \ k).

The above two inequalities are tight because h(0) = h(k), using that 0 is ideal.
Therefore, h(L U K) = h(k) + h(LU K \ k) for k € K \ L. By induction,

h(IU(K\L)=h(I)+ > h(k), ICL.
keK\L

This implies that h(L) — h(L\ ¢) equals h(LUK) — h((LUK) \ ). The previous part
of the proof is applied to the authorized set K in the role of L and the non-authorized
set K \ £ in the role of I to conclude that h(0 U K \ ¢) = h(0 U K). This implies
that h(0 U (LU K) \ £) equals h(0 U L U K) which coincides with h(L U K) because
LUK is authorized. Hence, h(L) —h(L\ ¥) equals h(0U (LUK)\{) —h((LUK)\ ¢)
which is zero or h(0) by perfectness of 0. Thus, the implication holds for all nonempty
LCN\o0. O

Given a polyquantoid (N, e), an element 0 of N is perfect if e(0UI) — e(I) equals
e(0) or —e(0), for all I C N\ 0. In the latter case, I is authorized for 0. The definition
of perfectness does not change when requiring that e*(0 U I) — e”(I) equals e"(0) or
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zero. Thus, 0 is perfect in (N, e) if and only if it is perfect in the polymatroid (N, e").
Therefore, supersets of authorized sets are authorized and the equality e(0UI)—e(I) =
e(0) with I € N \ 0 is inherited by the subsets of I. The dichotomy takes place
whenever e(0) > 0.

In a polyquantoid (N, e) with a perfect element 0 € N, an element ¢ € N \ 0 is
essential for 0 if there exists a set I which authorized for 0, contains ¢ and e(0 U I\
i) —e(I'\i) = e(0). This is equivalent to saying that i € N\ 0 is essential for 0 in the
polymatroid (N, e”). Hence, e(i) > e(0) once i is essential for 0 in (N,e). A perfect
element 0 in a polyquantoid (NV,e) is ideal if each ¢ € N \ 0 is essential for 0 and

e(i) = e(0).

Theorem 3. If a polyquantoid (N,e) has an ideal element then there exists a tight
selfdual matroid (N,r) and t > 0 such that e =tr".

Proof. If 0 € N is ideal in the polyquantoid then 0 is ideal in (IV, e”) which is a tight
selfdual polymatroid by Theorem 1. Theorem 2 implies that e =¢r for ¢ > 0 and a
matroid rank function r. Hence, r is tight, selfdual, and e = (e")" = (¢ )" =trY. O

As a consequence, if 0 is an ideal element of a polyquantoid then I C N\ 0 is authorized
for 0 if and only if 0 € C' C 0 U for some circuit C of the tight selfdual matroid that
is assigned to the polyquantoid in Theorem 3.

5 Expansions

A set function h with a ground set N expands to a set function h# with a ground set
N# if there exists a mapping ¢ on N ranging in the family of subsets of N# such that
h#*(J;er @(i)) equals h([I) for all I C N.

Each integer polymatroid (N, h) can be expanded to a matroid as follows. Let ¢
map i € N to a set ¢(i) of cardinality h(7) such that these sets are pairwise disjoint.
Writing ¢(I) = U<, ¢(i), I € N, the construction

hot K - min [B() + K\ O], K Co(N),

defines a matroid (¢(N), hy) called a free expansion of (N,h). The value hy(K) de-
pends on K only through the cardinalities of the sets ¢(¢)NK, i € N. The minimization
can be equivalently over the sets that satisfy

{ieN:¢p())NK#0} DT D{ie N: 0 #¢(i) C K}

since h is nondecreasing and submodular. Such sets J are termed to be adapted to K.
Hence, hy(é(I)) equals h(I) for all I C N, using that {i € I': ¢(i) # 0} is the unique
adapted set to ¢(I), and thus h expands to hy.

For any integer polyquantoid (N, e), an analogous construction is introduced as
follows. Let ¢ map i € N to a set ¢ (i) of cardinality e(i) such that these sets are
pairwise disjoint, (1) = ;c; ¥(i), I € N, and

ey K o min [e() + K 8 0()|]. K Cu(N).
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Let ((N), ey) be called a free expansion of (N, e). The minimization can be equiv-
alently over the sets adapted to K, using that e is normalized, complementary and
submodular. Therefore, e, (¥(I)) = e(I), I C N, thus e expands to e, indeed.

The following assertion shows that from the viewpoint of expansions, quantoids
are for polyquantoids what matroids are to polymatroids.

Theorem 4. Any free expansion of an integer polyquantoid is a quantoid.

Proof. Let (N, e) be an integer polyquantoid and ¢ a mapping as above. By definition,
ey (K) = |K|if K C (i) for some i € N. In particular, e, is normalized and its values
on singletons equal one.

For J C N adapted to K C ¢(N), the set J' ={i € N\ J: (i) # 0} is adapted
to (V) \ K and

e(J) + K s ()] = e(J) +[(@(N) \ E) & ()]

using e(J) = e(N \ J) = e(J’). Moreover, J + J' is a bijection between the families
of those sets that are adapted to K, resp. to ¥(N) \ K. It follows by minimization
that ey (K) equals ey (¢)(N) \ K), thus ey is complementary.

To prove that ey is submodular, let K, L C ¢)(N) and

ep(K)=e(l)+ |K a9(I)| and ey(L)=-e(J)+|L A Y(J)]

where I is adapted to K and J is adapted to L. As e(I)+e(J) Ze(IUJ)+e(INJ)
and

(K 2|+ [Lay()|=[(KUL)Ap(ITUJ)|+[(KNL)APpINT)|
the submodularity of ey follows. O

In the remaining part of this section, expansions of polymatroids and polyquantoids
are compared by means of the mappings e — e” and h — h".

Let (N, h) be an integer polymatroid with h(:) even for all i € N and (¢(N), hy)
its free expansion. Then, each set ¢(i) can be partitioned into two-element blocks
m = {k, ¢} having k, ¢ € ¢(i) different. Let ¢*(¢) denote the set of all blocks in such a
partition, ¢*(1) = J;c; ¢ (i), I € N, and

hqs*(M)éhqs(UM)=%g[h(J)+IUM\¢(J)I], M C ¢*(N).

This defines a polymatroid (¢*(N), hg-) called here 2-factor of (¢(N), hg). By defini-
tions, (IV, h) expands to (¢*(INV), hg~) which in turn expands to (¢(N), hg).

The following assertion indicates a correspondence between the free expansions of
polymatroids and polyquantoids.

Lemma 2. If (N, e) is an integer polyquantoid, h = e", (p(N), hy) a free expansion of
(N, h) and (¢*(N), hg+) its 2-factor then (¢*(N), (hy+)¥) is a free expansion of (N, e).
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Proof. For M C ¢*(N)

(hg+)" (M) = hg-(M) = 5 > hg({m}) = he(UM) — |M]|
meM

using that hg«({m}) = hg(m) = 2. Since e(j) = h(j)/2 = |¢*(j)| for j € N,if JC N
then h(J) = e(J) + |¢*(J)|. Then, by the definition of polymatroid expansions,

(hg+)" (M) = min [e(]) + 6" ()| + UM\ é(J)| ] - [M]|
Here, |UM\¢(J)| = 2|M\¢"(J)|. Since |¢*(J)|+|M\¢" (J)|—| M| equals |~ (J)\ M| it
follows from definition of polyquantoid expansions that (hg«)" coincides with eg«. O

In the above lemma, the integer polymatroid h = e” is tight and selfdual, by
Theorem 1. The following two lemmas imply that the expansion hy and its 2-factor
he¢+ have the same properties. Hence, Theorem 4 can be proved alternatively by
combining Theorem 1 with Lemmas 2, 3 and 4. This argument is more involved but
illustrates the interplay between the two kinds of expansions.

Lemma 3. If an integer polymatroid is tight and selfdual then so are its free expan-
Stons.

Proof. Let (N,h) be an integer polymatroid and ¢ a mapping with |¢(i)| = h(i),
i € N, as above. For k € ¢(N) there exists unique ¢ € N such that k € ¢(i).
Assuming that h is tight hg(¢(N \ 7)) = M(N \ i) = h(N) = he(¢(N)). This implies
he(d(N) \ k) = hy((N)) whence hy is tight.

By definition, hy(K) = |K| if K C ¢(i) for some ¢ € N. Hence, assuming that h is
tight and selfdual, for a set J C N adapted to K C ¢(N),

h(J) + K\ o(J)] = N\ J) = h(N) + |o(J )|+|K\¢( )

= h(N\ J) = he(¢(N)) + | K|+ [(6(N) \ K) \ (6(N \ J))|.
Minimizing over the adapted sets, it follows that hy(K) = he(¢(N)\K) —hy(o(N))+
|K|. Since J is adapted to K if and only if J' = {i € N\ J: ¢(i) # 0} is adapted to
¢(N) \ K this inequality is tight. Thus, hy is selfdual. O

Lemma 4. If an integer polymatroid is tight, selfdual and takes even values on all
singletons then all 2-factors of its free expansions are tight and selfdual.

Proof. Let (N,h) satisfy the assumptions. Keeping the notation of the proof of
Lemma 3, for m € ¢*(N) there exists unique ¢ € N such that m C ¢(i). Since h
is tight hg(@(IN \ 7)) equals hg(¢(N)). Hence,

he= (9" (N) \ {m}) = hg(S(N) \ 1) = hg($(N \9)) = hg(d(N)) = he-(¢"(N))

In turn, hg- is tight.
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By Lemma 3, (¢(N), hy) is selfdual. Hence, for M C ¢*(N)

(hgw) (M) = hge (6" (N)\ M) = hg (§"(N)) + D hg-({m})

= ho(d(N)\UM) = ho(d(N)) + D hy(k) = he(UM) = hy- (M)
kelUM
using that hg- ({m}) = 2 = hg(k) + hy(¢) where m = {k, £}. O

6 Discussion

The polymatroids [10, 5, 14] have been studied for decades and history of the matroid
theory [16] is even longer. The duality defined in Section 2 is in general different
from known ones, as those in [14, 16, 20], since it conserves values on singletons, see
Lemma 1(73). For matroids without loops and coloops, the duality coincides with
the usual one [16, 2.1.9]. Functions called above selfdual are in literature also termed
identically selfdual. Tightness is a notion suitable for this work but not used elsewhere.
A matroid is tight if and only if it has no coloop.

The problem which polymatroid is entropic is of interest for information-theoretical
approaches to networks and cryptography, and beyond, for references see e.g. [21, 11,
12]. Tts quantum version, asking which polyquantoid is entropic, has also attracted
considerable attention [17, 9, 3].

Ideal secret sharing schemes were investigated first in a combinatorial setting [2].
Theorem 2 is a consequence of [1, Theorem 2|, building on [2, Theorem 1]. The
presented proof is based on the approach of [1]. Quantum secret sharing schemes
go back to [4, 7, 6]. Ideal sharing and matroids were discussed recently in [18, 19].
Theorem 3 solves a question related to [18, Fig. 2]. It implies that the access structure
of any ideal quantum secret sharing scheme must be generated by circuits of a tight
selfdual matroid.

Free expansions were proposed independently by several researchers, see [8, 13, 15].
If an entropic integer polymatroid expands to a matroid then the latter is the limit
of entropic polymatroids [12, Theorem 4]. The quantum analogue of this assertion is
open.
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Abstract

We compute the expected value of the Kullback-Leibler divergence to various
fundamental statistical models with respect to canonical priors on the probability
simplex. This yields information about the scaling of model approximation errors
depending on the cardinality of the sample spaces, and it is a useful reference
for more complicated statistical models such as restricted Boltzmann machines.

1 Introduction

Let p, ¢ be probability distributions on a finite set X. The information divergence or
relative entropy or Kullback Leibler divergence

s
D(pllg) = pilog =
iex qi

is a natural measure of dissimilarity between probability distributions that describes
how easy it is to distinguish two distributions p and ¢ by means of statistical experi-
ments. In this paper we use the natural logarithm. The divergence is related to the
log-likelihood: If p is an empirical distribution, summarizing the outcome of n statisti-
cal experiments, then the log-likelihood of a distribution g equals —n(D(pl|q) + H (p)).
Hence, finding a maximum likelihood estimator g within some set of probability dis-
tributions M is the same as finding a minimizer of the divergence D(pl||q) with ¢
restricted to M. The value of D(p||q) quantifies how well, or bad, the data can be
described by ¢ (and by M).

Assume that M'9€ is a set of probability distributions for which we do not have a
simple mathematical description. We are interested in finding a model M which does
not necessarily include all distributions from M4 but which approximates them
relatively well. What error magnitude should we accept from a good model?

To assess the expressive power of a model M, we study properties of the function
p — D(p||M) = inf e pq D(p|lg). For example, the problem of finding the maximizers
of this function corresponds to a worst case analysis. The problem of maximizing
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the divergence from a statistical model was first posed, with different motivation,
in [1]. Since then, a lot of progress has been made, notably in the case where M is
an exponential family [5, 4, 8], but also for discrete mixture models and restricted
Boltzmann machines [6].

This worst case bound is not the only aspect that decides whether a given model
is suited, but also the expected performance and ezxpected error are of interest. This
leads to the mathematical problem of computing the expectation value

(Dl M) = /A D(pllM) () dp,

where p is drawn from a probability density 1 on the probability simplex, called
the prior distribution, or prior for short. The correct prior depends on the concrete
problem at hand and is often difficult to determine. Given certain conditions on the
prior, we also ask, how different is the worst case from the average case, and how much
can this behavior be influenced by the choice of the model? We focus on the case that
the prior v is the uniform distribution or a Dirichlet distribution. It turns out that
in most cases the worst-case error is unbounded (as the number of elementary events
grows), while the expected error is bounded. Our analysis leads to integrals that have
been considered in a Bayesian framework for function estimation in [10], and we can
take adventage of the tools developed there.

Our first observation is that, if ¢ is the uniform prior, then the expected divergence
from the uniform distribution is a monotone function of the system size N (the number
of elementary events) and converges to the constant 1 —~ ~ 0.4228 ~ 0.6099 log(2) as
N — oo, where 7 is the Euler-Mascheroni constant. Many natural statistical models
contain the uniform distribution, and the expected divergence from such models is then
bounded by the same constant. In comparison, for randomly chosen distributions p
and ¢, the expected divergence (D(p||q))p,q equals 1 — 1/N. We show, for a class
of models including the independence models, partition models, mixtures of product
distributions with disjoint supports [6], and decomposable hierarchical models, that
the expected divergence actually has the same limit 1 — «, provided that the models
remain small with respect to N (this is the case in most applications). In contrast,
the maximum of the divergence from these models is at least log(N/(dim M + 1)),
see [9]. For reasonable choices of the parameters, the results for Dirichlet priors are
similar.

In Section 2 we define the models that we are interested in and collect basic prop-
erties of the Dirichlet priors. Section 3 contains analytical results for expectation
values of entropies and divergences from these models. The results are interpreted in
Section 4. Proofs and calculations are deferred to Appendix A.

2 Preliminaries

2.1 Models from statistics and machine learning

We consider random variables on a finite set of elementary events X, |X| = N. The
set of probability distributions on X is the (N — 1)-simplex Ayx_; C RY. We call any
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subset M C Apn_; that can be densely parametrized a model. The support sets of a
model M are the support sets supp(p) = {i € X | p; > 0} of points p = (p;)icx in M.

The k-mizture of a model M is the union of all convex combinations of any k of
its points, M* == {37 Np@ [N > 0,3, N = 1,p@ € M}. The k-mizture with
disjoint supports is the subset of MP* defined by

k
MG = {Z Ap® € MF

=1

supp(p™) N supp(p)) = 0 for all i # j} .

Let o = {Ax, ..., Ak} be a partition of X. The partition model M, consists of all
p € An_1 that satisfy p; = p; whenever 7, j belong to the same block of p. Partition
models are closures of convex exponential families with uniform reference measure.
The closure of an arbitrary convex exponential family is of the form (see [4])

]lA 14

k

= > =
_/\/lg,,, {Ek )\ky( k) A >0, Ek Ak 1},

where v : X — (0,00) is a positive function on X, called reference measure, and
1,4 is the indicator function of A. Note that all measures v with equal conditional
distributions v(-|Ay) yield the same model. In fact, M, , equals the K-mixture of the
set {v(-|4x) :k=1,..., K}

For a composite system of n variables, X = Xy x --- X X, |Xi| = N, for all i. A
product distribution is a distribution of the form

p(xla cee 7xn) :pl(ml) c 'pn($71)7

where p; € An,_1. The independence model is the set of all product distributions on
a composite system. The support sets of the independence model are the sets of the
form A=Y, x--- x Y, with J; C X} for each i.

Let S be a simplicial complex on {0, ...,n}. The hierarchical model M s consists of
all probability distributions that have a factorization of the form p(z) = [[gcs Ps(2),
where ®g is a positive function that depends only on the S-components of . The
model Mg is called reducible if there exist simplicial subcomplexes S1,So C S such
that ;US> = S and §1NS; is a simplex. In this case, the set (Uycs, V)N (Uyes, V) is
called a separator. Mg is decomposable if it can be iteratively reduced into simplices.
The reduction can be described by a junction tree (see [2]), which is a tree (V, E') with
vertex set the set of facets of S and such that the following holds: If (X, )) is an edge,
then X N'Y is a separator, and if this edge is removed from the tree, then the two
resulting trees are junction trees of two subcomplexes S; and Ss separated by X' N ).
In general the junction tree is not unique, but the multi-set of separators is unique.
The independence model is an example of a decomposable model.

For most models it is not possible to find a closed formula for D(-||M), since there
is no closed formula for arginf .\, D(p|q). However, for some of the above mentioned
models a closed formula does exist:

The divergence from the independence model is called multi-information and sat-
isfies

MI(Xy,...,Xn) = D(p|M1) = —H(Xy,..., Xn) + ZH(Xk)~ (1)
k=1
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If n = 2 it is also called the mutual information of X; and X5. The divergence from
M, equals (see [4, eq. (1)])

K
D(p||My,) = D(pl| Y p(Ar)v(z|AL)) - (2)
k=1
For a decomposable model Mg with junction tree (V, E),

D(pl|Ms) = Y Hy(Xs) = > Hy(Xs) — H(p). 3)

Sev SeE

Here, H,(Xs) denotes the joint entropy of the random variables {X;},cs under p.

2.2 Dirichlet prior

The Dirichlet distribution (or Dirichlet prior) with concentration parameter o =

(a1,...,an), a; > 0 for all 4, is the probability distribution on Apn_; defined by
N

Dirg(p) := ﬁ% Hilp?i_l for p = (p1,...,pn) € An_1, where I" is the

gamma function. We write oo = va:l ;.

We will highlight especially the symmetric case (a1,...,any) = (a,...,a), which
assigns no preferences to the elementary events. Observe that Dir(; . 1) is the uni-
form probability density on Ax_;. Furthermore, it is known that lim, .o Dir(,,. . )
is uniformly concentrated in the point measures (it assigns mass 1/N to p = &,
r € X), while lim, o Dir(,, . 4) is concentrated in the uniform distribution u :=
(1/N,...,1/N). In general, if &« € An_1, then lim,_,,, Dirko is the Dirac delta
concentrated on «.

The Dirichlet distributions satisfy the following aggregation property: Consider a
partition o0 = {Ay,...,Ag} of X = {1,...,N}. If p = (p1,...,pN) ~ Direa,, . an)
then (D ;ca, Pir- s Dica, Pi) ~ Dir(ZieA1 GiveSien, o)r 5€€; €L [3]. We write
a? = (af,...,ag), af = Y c4, a; for the concentration parameter induced by the
partition p. The aggregation property is useful when treating marginals of composite
systems. Given a composite system with X = Xy x---xX,, |X| =N, X = {1,..., Ni}
we write af = (o/f, e a’ka% a;’? = EmGX: ep=j O for the concentration parameter
of the Dirichlet distribution induced on the Xj-marginal

( >ooop@)...., > p(x)).

TEX: xp=1 TEX: x)=Ng

Note that EN:kl of = a, and moreover, if o, = 1 for all z € X, then of =
N/Ng for j = 1,..., Nx. For example, if p is drawn uniformly from the simplex of
joint distributions A _1, then the sampled marginal probability distribution p(yx) =
Dovex: apmy, P(T); Yo € Xy is Dirichlet distributed in Ay, 1 with concentration pa-

rameter af = (N/Ng, ..., N/Ny).
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3 Expected entropies and divergences

For any k € Nlet h(k) =1+ % + -+ + + be the kth harmonic number. It is known
that for large k,
1
(k) = log(k) + 7+ O(7),

where v ~ 0.57721 is the Fuler-Mascheroni constant. Moreover, h(k)—log(k) is strictly
positive and decreases monotonically. We also need the natural analytic extension of
h to the non-negative reals given by h(z) = 0, log(I'(z+1)) ++, where I" is the gamma
function.

The following theorems present formulas for expectation values of divergences from

models as well as asymptotic results. The results are based on explicit solutions of the
integrals, as done by [10]. The proofs are contained in Appendix A.

Theorem 1. If p ~ Dirg, then:
o (H(p)) = h(a) = 1L, %h(a)
o (D(pllu)) =log(N) = h(a) + >\, %h(a;)
In the symmetric case (ay,...,an) = (a,. .., a),
e (H(p)) = h(Na) — h(a)
log(Na) + v — h(a) + O(1/Na)  for large N and const. a

log(N) + O(1/a) for large a and arb. N
~ ] O(aN) as a — 0 with bounded N
h(c) + O(a) as a — 0 with aN = ¢

o (D(pllu)) = log(N) — h(aN) + h(a)
h(a) —log(a) — v+ O(1/Na)  for large N and const. a

~ JO@1/a) for large a and arb. N
) log(N) + O(aN) as a — 0 with bounded N
log(N) — h(c) + O(a) as a — 0 with aN = c.

The maximum of the (Shannon) entropy H(p) = — >, p;log p; on the probability
simplex Ay _1 is attained at the uniform distribution u, which satisfies H(u) = log(N).
For large N or a, the average entropy is close to the maximum value. It follows that in
these cases the expected divergence from the uniform distribution v remains bounded.
The fact that the expected entropy is close to the maximal entropy makes it difficult
to estimate the entropy. See [7] for a discussion and possible solutions.

Theorem 2.

e For any q € Ay_1, when p ~ Dirg, then

(07

D(pllg)) Zf —log(g:)) — h(a) .
=1

(67



142 G. MONTUFAR, J. RAUH

If a« = (a,...,a), then this becomes

(D(pllg)) = log(N) — h(aN) + h(a) + D(qllu) .
When p ~ Diry, and q ~ Dirg,, then

o (Xieapilog(a)) =0, %h(a —1) - h(a—1),
o (D(pllg)) = — S0, % (A(@; — 1) — h(w)) + h(a — 1) — h(a).
If a = &, then (D(p|lq)) = =L,

o For any q € Any_1, when p is drawn uniformly from Ax_1, then
D(pla)) Z T 108(g:) — A(N) + 1= D(ullg) + 1~ 5+ O(1/N) .

The divergence is unbounded in Ax_; X Ax_1, since D(p|lq) = +o0 if p is not
absolutely continuous with respect to q. Nevertheless, if p, ¢ ~ Dirg,, then in the limit
N — oo the expected divergence (D(p|lq)) remains bounded, provided % Ziil a; =
a/N is bounded from below by a positive constant.

Consider a sequence of distributions gy € Ay_1, N € N. As N — oo the expected
divergence (D(-||gn)) with respect to the uniform prior is bounded from above by
1—~+e, e > 0if and only if limsupy_,o D(ullgn) < e. If ¢ > e ¢ for all
x € X, then D(u|lq) < e. Therefore, the expected divergence (D(-||gn)) is unbounded
only if the sequence gy accumulates at the boundary of the probability simplex, and
limy 0o (D(pllgn)) < 1 — v+ & whenever gy is in the subsimplex conv{(l — e~ ¢)d, +
e u}gex. The relative Lebesgue volume of this subsimplex in Ay_; is (1 —e~¢)N 1

Theorem 3. Consider a composite system of n random variables X1, ..., X, with
joint probability distribution p. If p ~ Diry, then

o (H(X,) = ho) = S0 Zh(ad),

o (MI(Xy,..., X)) =(n—1h(a) + > Zh(a;) —

i=1 k=1j=1

If (a1,...,an) = (a,...,a) (symmetric Dirichlet),

o (H(Xy)) = h(Na) — h({-a),

o (MI(X1,...,X,))=(n—1)h(Na)+h(a) —>}_, h(l\%a).

If, moreover, Na/Ny is large for all k (this happens, for example, when a remains
bounded from below by some € > 0 and (i) all Ny become large, or (ii) all Ny are
bounded and n becomes large), then:

o (H(Xy)) = log(Ni) + O(Ny/Na),
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o (MI(Xy,...,X,)) =h(a) —log(a) — v+ O(nmaxy N /Na).

If Na/Ny is large for all k, then the expected entropy of a subsystem is also close
to its maximum, and hence the expected multi-information is bounded. This follows
also from the fact that the independence model contains the uniform distribution, and
hence D(p[|[M1) < D(p||u).

Theorem 4. Let p = {A;,...,Ax} be a partition of X into sets of cardinalities
|Ag| = L, and let v be a reference measure on X. If p ~ Dirg, then

K
(DIMg)) = 3 % () — o)) — 3
i=1

k=1

L

— log(v(Ax))),

3k
° \?&

where of =3 ;e 4 i If = (a,...,a), and (wlog) v(Ay) = Ly/N,

2\5

K
(DEIM,,) = h(a) = 3

k=1

h(Lya) —log(Lx)) + D(ul[v),

If furthermore N > K, then
(D(pl[Mg)) = h(a) —log(a) — v + D(ullv) + O(1/N).

Partition models (with ¥ = u) also contain the uniform distribution, and therefore
the expected divergence is again bounded. In contrast, the maximal divergence is
maxpeay ; D(p||M,) = maxy log(Ny). The result for mixtures of product distribu-
tions of disjoint supports is similar:

Theorem 5. Let X = X; X -+ X X, be the joint state space of n variables, |X| =
N, |X;| = Ni. Let o = {Ay,..., Ax} be a partition of X into support sets of the
independence model of cardinalities |Ay| = Ly, and let Mfg be the model containing
all miztures of K product distributions p™), ... pt) with supp(p(k)) C Ag.

o Ifp~ Dir(y, . ay), then the expected divergence to Mﬁ, 18

Q;

(1G4~ 1 (h(af) ~ h(a)

Yy

k=1j€GL x; EX;

Nk

(D(pIMT,)) = (h(ai) = h(a)) +

(%

-

i=1

=
Il
—

Oék’zj

(h(a™) = h(a)),

where af = 37 c 4, ak®i = ZyeAk yi=z, @y, ond Gy C [n] is the set of
variables that take more than one value in the block Ay.

o Assume that the system is homogeneous |X;| = Ny for all i and that, for each
k, Ay is a cylinder set of cardinality |Ag] = N, where my, = |Gg|. If
(a1,...,an) = (a,...,a), then

K
(DPIME,) = h(a) + > N " ((mx — Dh(N{™*a) — mph(N{™ " a)).

k=1
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my—1
N, E" a
mg

o If is large for all k, then

mg
ko Ny a
The k-mixture of binary product distributions with disjoint supports is contained
in the restricted Boltzmann machine model with & — 1 hidden nodes, see [6]. Hence
Theorem 5 gives bounds for the expected divergence to these models.

Theorem 6. For a decomposable model Ms with junction tree (V, E), if p ~ Dir(a,.....an)s
then

as as
(DGIMs) = =3 > ~Lhiag)+ 3 3 ~Lhiaf)
SeV jeXs SeE jeXs
N
(V] =B = Dh(a) + 3 “Eh(os).

where o =3

# cq for j € Xg. If p is drawn uniformly at random, then

(D(p|Ms)) = > (h(N) = h(N/Ns)) = Y ((N) = h(N/Ns)) = h(N) + 1.
Sev SeE
If N/Ng is large for all S € VU E, then
(D(p|Ms)) =1 =7+ O max ).

4 Discussion

In the previous section we have shown that the values of (D(p||M)) are very similar
for different models M in the limit of large N, provided the Dirichlet parameters «;
remain bounded and the model remains “small.” In particular, if a; = 1 for all 4, then
(D(p||M)) = 1 — ~ holds for large N and M = {u}, for the independence model, for
decomposable models, for partition models and for mixtures of product distributions
on disjoint supports (for reasonable values of the model parameters Ny and L). Some
of these models are contained in each other, but nevertheless, the expected divergences
do not differ too much. The general phenomenon seems to be the following:

e For a low-dimensional model M C Ayn_; and large N, the expected divergence
is (D(p||M)) ~ 1 — +, when p is uniformly distributed on An_.

Of course, this is not a mathematical statement, because it is very easy to con-
struct counter-examples: Using space-filling curves, it is possible to construct one-
dimensional models M with an arbitrary low value of (D(p||M)) (for arbitrary N).
However, we expect that the statement is true for most models that appear in prac-
tice. In particular, we conjecture that the statement is true for restricted Boltzmann
machines.
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D(p||M,) D(p|| M) [Tpe " D(pllU, M,) D(p||U, M) ITps "

Figure 1: From left to right: Divergence to a partition model with two blocks on
X = {1,2,3}. Same, multiplied by a symmetric Dirichlet density with parameter
a = 5. Divergence to the union of the three partition models with two blocks on
X ={1,2,3}. Same, multiplied by the symmetric Dirichlet density with a = 5. The
shading is scaled on each image individually.

In Theorem 4, if o = (a,...,a), then the expected divergence from M, , is min-
imal, if and only if » = w. In this case M, , is a partition model. We conjecture
that partition models are optimal among all (closures of) exponential families in the
following sense:

e For any exponential family & there is a partition model M of the same dimension
such that (D(p|€)) = (D(p[|M)).

The statement is, of course, true for zero-dimensional exponential families, i.e., mod-
els that consist of a single distribution. The conjecture is related to the following
conjecture from [9]:

e For any exponential family £ there is a partition model M of the same dimension
such that maxpea, , D(p||€) > maxyea, , D(p||M).

Our findings may be biased by the fact that all the models treated in Section 3
are examples of exponential families. As a slight generalization we did computer
experiments with a family of models which are not exponential families, but unions of
exponential families.

Let T be a family of partitions, and let My = UQeTM@ be the union of the
corresponding partition models. Our interest in these models comes from the fact
that such models are contained in more difficult models with hidden variables, like
restricted Boltzmann machines and deep belief networks. Figure 1 compares a single
partition model on three states with the union of all partition models for bipartitions.

For a given N and 0 < k < N/2 let Tj, be the set of all partitions of {1,...,N}
into two blocks of cardinalities & and N — k. For different values of ¢ and N we
computed D(p|| M-, ) for 10000 distributions sampled from Dir(,, ... 4y, D(p||M-r,) for
20000 distributions sampled from Dir(,, ... q), and D(p|[Mr ,) for 20000 distributions
sampled from the uniform prior. The results are shown in Figure 2.

In the first two cases the expected divergence seems to tend to the asymptotic value
of (D(p|lu)). Observe that (D(p||M~,)) > (D(p||M~,)), unless N = 4. Intuitively
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Figure 2: Expected divergence (numerically) from various unions of bipartition models
with respect to Dir(q, ... ), for different system sizes N and values of the concentration
parameter a. Left: Union of all bipartition models with blocks of cardinalities 1 and
(N —1). The y-ticks are located at h(a) — log(a) — ~, which are the limits of the
expected divergence from single bipartition models, see Theorem 4. Middle: Union of
all bipartition models with blocks of cardinalities 2 and (N — 2). The peak at N =4
is caused by the fact that there are only 3 different partitions when N = 4, instead
of (]; ) The dashed plot indicates corresponding results from the left figure. Right:
Comparison of the expected divergence from the two previous models and the union
of all ( N]\/]2) /2 bipartition models with two blocks of cardinalities N/2, for a = 1 and
even N.

this makes sense for two reasons: First, for oy € T1 and g2 € T3, using Theorem 4 one
can show that (D(p||M,,)) > (D(p||M,,)); and second, the cardinality of T is much
larger than the cardinality of Yy if N > 4. For small values of N this intuition may
not always be correct. For example, for N = 8, the expected divergence from M~ ,
is larger than the one from Mr,, although in this case |Y /2| = 35 and |T3| = 28,
see Figure 2 right.

For N = 22 we computed D(p[|Mr,,,) for 500 uniformly sampled distributions
(in this case |Yy/o| = 352716), and found (D(p|[Mr ,)) ~ 0.1442 (with variance
0.0032), which is well below the corresponding expectation values for My, and M-, .
We expect that, for large N, it is possible to make (D(p| M, )) much smaller than
(D(pl|lu)) by choosing k &~ N/2. In this case, the model M-, has (Hausdorff) dimen-
sion only one, but it is a union of exponentially many one-dimensional exponential
families.

A Computations and proofs

The analytic formulas in Theorem 1 are [10, Theorem 7]. The asymptotic expansions
are direct.
The proof of Theorem 2 makes use of the following Lemma, see [10, Theorem 3]:

Lemma 7. Let {A;,..., Ak} be a partition of X = {1,...,N}, let ay,...,an be
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positive reals, and let o = ZieAk a; fork=1,...,K. Then

K

/A ( Z pi) log Z Di Hpa‘ Ydp = /A pi log(p) H (pzl)a’“'—1 dp*

N-1 jeAy i€Ay =1 K=l k=1

_ M T, T(eY)
—W(h(ak) — h(a)) .

Proof of Theorem 2. The first statement follows from

log(qs)pi | | v dp / p;tdp = log(qi) 70—
[, s Ilvar / [ 1 3
and D(pllq) = —H(p) — >, pilog(¢;). By Lemma 7,

log(q:) | | ;" dg / ¢ dg=h(n;) —h(N +n—1),
/ANl ' H / AnN_1 1:[ !

and the remaining statements follow. O

Theorem 3 is a corollary to Theorem 1, the aggregation property of the Dirichlet
priors and the formula (1) for the multi-information. Theorem 4 follows from (2), and
Theorem 6 follows from (3). Similarly, Theorem 5 follows from the equality

p(z)p(A)""!
D(p||Mo) = ZZ; DB (5 ca o 9(0))

which can be derived as follows: The unique solution g € arginf ME, D(p||¢’) satisfies
P(Ai) = q(A;), and g(-|4;) € arginfy e g, D(p(-[A0)lg)-
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Abstract

By postulating the local Markov condition, Bayesian networks can be used
to describe conditional indepencence among different parts of a system. If we
observe only a subset of variables Y1,Ya,..., Y, of a system with an unknown
underlying Bayesian network, the existence of a common ancestor for more than
¢ nodes out of Y1,Ys2...,Yr may be inferred if a particular information theo-
retic quantity I.(Y1,...,Yx) is positive, as shown by Steudel and Ay (2010). We
extend this common cause principle so that it allows a more fine grained dis-
crimination between different causal hypotheses. Our main result is an upper
bound on I. for a given causal structure and the proof that this bound is tight
and achieved.

1 Introduction

Finding and describing causal relations between parts of a system is a fundamental
problem in many scientific disciplines. Examples for this task are
(i) in biology the study of genetic data from pedigrees, where the whole system is
the considered family, the parts are the individuals and the causal relations are
given by the inheritance structure [4] and
(ii) in the social sciences the analysis of a group of people as the system, with parts of
the system being the members of the group and the “causal relations” describing
the interactions amongst them.
To deal with such relationships, different types of probabilistic graphical models have
been introduced [3], [9]. They describe a system as a graph, whose vertices are the
parts of the system. The edges correspond to causal relations between these parts.
Such models allow an efficient and natural representation of knowledge and are easy
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to visualize and manipulate. Bayesian networks use directed graphs and have proven
especially valuable, their directed nature makes them particularly suited for the de-
scription of causes and effects [6].

Ideally, a scientist will construct a causal model of a system by systematic interven-
tion and subsequent observation of the parts. Often, this is not possible and causality
has to be determined by means of observation alone, using methods of statistical in-
ference. Statistical dependencies can be interpreted as causal relations if one employs
additional postulates such as the causal Markov condition [6]. Once this link between
statistical dependence and causal relation is established, tools from information the-
ory prove most valuable for the quantification of correlation and thus causal relations
between variables [1].

A system can be described by a Bayesian network that encodes the relations be-
tween parts of the system. These parts are modeled by random variables X1,..., X,,.
Assume that a subset Y7,...,Y of the X1,..., X, is observed and their correlation,
measured by a certain information theoretic quantity, exceeds a bound that depends
on a number ¢. Then, as shown in [8], in any Bayesian network containing Y7, ..., Yk,
there exists a common ancestor for a subset of ¢ variables out of the Y7,...,Y,. We
build on this result and present a new common cause principle that takes the struc-
ture of the Bayesian network into account and allows to discriminate between different
causal hypotheses.

The paper is organized as follows: In section 2 we formulate a mathematical model
for the kind of systems that we study. In section 3 we summarize work that has already
been done on the inference of common ancestors. Section 4 is the main part of the
paper and describes our new common cause principle. In section 5 we then conclude
what has been achieved.

2 Describing systems with Bayesian networks

In this section, we define in a rigorous way our notion of a system that was described
in the introduction.

Directed acyclic graphs. A directed acyclic graph (DAG) is a tuple G = (V, E)
consisting of nodes V and edges E C V xV that have to fullfil the additional constraint
of acylicity, specified below. An edge (u,v) € E is interpreted as a directed connection
between the nodes v and v, we write u — v in this case. A directed path between two
nodes v, and v, is a sequence vy, vs,...,v, of distinct nodes v; with v; — v;11 for
1 <j < n. We write v; ~ v, if there exists a directed path from v; to v,. We also
admit paths of length 0, so v ~» v for all v € V. An undirected path between v; and
v, is a sequence vq,vs, ...,V of distinct nodes v; with v; = v;41 or vj < vy for
1 <j <n. We call G acyclic, if there is no sequence v — - - — v for any node v € V.

The set of parents of a given node v € V, denoted by pa(v) = {u € V : (u,v) € E},
contains those nodes that point directly towards v. The nodes that have no parents
are collected in the set of root nodes roots(G) = {v € G : pa(v) = @} of G. The
descendants de(u) of a node u € V are the nodes v € V such that u ~» v, thus
every v € V is a descendant of itself. The non-descendants of uw € V are given by
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nd(u) = V'\ de(u) and the ancestral set an(v) consists of all nodes u € V with u ~ v.!

The condition of acyclicity means that de(v) Nan(v) = @ for every v € V, which is a
natural postulate for a causal model. These concepts are illustrated in Fig. 1.

Fig. 1. For this example graph G we have roots(G) = {0}, the only root is the square node.
Consider node 5, its parents are pa(5) = {2, 3}, these are dotted. The set of descendants is
de(5) = {4,5,6, 7}, which are dashed.

Bayesian networks. Let G = (V, E) be a DAG and {X, : v € V} a set of random
variables, one variable for each node of G (we will sometimes identify nodes with their
random variables). How can we encode the conditional independence structure of the
joint probability distribution that underlies the random variables {X, : v € V} in the
graph G7 In the kind of directed models that we study, this can be done as follows.

We call X = (X, : v € V) a Bayesian network with respect to G, if the joint
probability function p satisfies

p(a:) = H p(l‘v | xpa(v))' (1)
veV
Here, for A C V, the tuple 24 is defined as 4 = (x, : a € A). This is the so
called factorization definition of the Bayesian network and is best interpreted using
the equivalent [3] local Markov condition. The local Markov condition states that each
variable v € V is conditionally independent of its non-descendants nd(v) given its
parent variables. We write this symbolically as

X, 1 Xnd(v) I X for all v e V. (2)

pa(v)
This means p(xv71'nd(v) | zpa(v)) = p(xv | Ipa(v)) 'p(xnd('u) | ‘rpa(v))'

Another but equivalent [3] version of this definition is the global Markov condition
which tells us for three disjoint sets of nodes A, B and C' under which condition X 4
is independent of Xp given X, written as X4 1l Xp | X¢.

To formulate the global Markov condition, we first of all introduce the concept of
d-seperation [6]. An undirected path « in G is d-separated by a set of nodes C' if and
only if

INote that v € an(v), we do not follow the standard definition of the set of ancestors from [3]
here, but rather stick to the definition of an ancestral set given in [1], because the latter definition
is more natural in the context of common ancestors that we will study later. The reason for this is
that the theorem from [8] allows a common ancestor of nodes v1,...,v, to be one of the vi,...,vn
and intuitively one would expect the common ancestor of v1,...,v, to be in the set ﬂl<j<" an(vj).
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e 7y contains a chain i -+ m — j or a fork ¢ <~ m — j such that the middle node
m is in C, or

e 7 contains a collider ¢ — m < j such that the middle node m is not in C' and
such that no descendant of m is in C.

The set C does d-separate the sets A and B if and only if every undirected path between
a node in A and a node in B is d-separated by C. The global Markov condition then
states that X4 Il Xp | X¢c whenever C' d-separates A and B.

Partially observed systems. A system is a fixed Bayesian network G of binary

random variables X1,...,X,,. A subset Y7,...,Y} of these variables is observed, that
means the probability distribution of the Y7,...,Y} is the probability distribution of
the X1, ..., X, with the unobserved variables marginalized out, so

p(Yi,..., Vi) = > p(X1,..., Xp) with A={X1,... X, }\{V1,...,Vi}.
A

These definitions are illustrated in Fig. 2. A common cause or common ancestor of
the observed nodes Y7,...,Y} is then a node X; with

X;je () an(yy).
1<j<k

In our example of Fig. 2, X5 would be a common ancestor of X5, X, and Xg.

Fig. 2. Example of a system with n = 6 nodes, of which the k£ = 3 nodes Y1 = X2, Y2 = X4
and Y3 = Xg are observed.

3 Inference of common ancestors

In this section we briefly summarize how information theory can be used to get clues
about the structure of a Bayesian network underlying a given system. The advantage of
these methods is that they do not need intervention into the system but can be applied
to observation data alone. First we discuss Reichenbach’s principle of common cause
which is the most elementary common cause principle.
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Reichenbach’s principle of common cause. Reichenbach’s principle of common
cause is the simplest example for a device that allows us to study the causal structure
of a system by observation alone. Reichenbach formulates it in [7] as “If an improb-
able coincidence has occured, there must exist a common cause”. As an example, he
considers a fire started by lightning and spread by the wind. This coincidence can be
explained by a common cause, the thunderstorm that produced the lightning and the
wind.

A more formal version of the principle states that if we observe that two jointly
distributed random variables X and Y are dependent, then one of the following must
be true: X causes Y or Y causes X or there is a common cause of X and Y. In our
framework, we can understand Reichenbach’s principle in the following way, as noted
by [8]. If X and YV are part of a larger system, modeled by a Bayesian network with
underlying graph G and they are stochastically dependent, then their ancestral sets
must be overlapping, otherwise they would be d-separated by the empty set and thus
be independent.

The extended common cause principle. We will now turn to a quantitative
extension of the common cause principle, initially studied in [1] and later extended in
[8]. Assume that we have a system with variables X1, ..., X,, which form a Bayesian
network. Out of these variables, a subset Y7,...,Y} is observed. On these, we define
the generalized mutual information of degree ¢ as

1k

IC(Yl,...,Yk):EZH(Yj)fH(Yl,...,Yk). (3)

In the case ¢ = 1, this is the mutual information from [2]. The quantity I. is a
measure of correlation of the Y7, ..., Y}, and allows the following quantitative extension
of Reichenbach’s principle of common cause, proven in [8].

Theorem 1 (Extended Common Cause Principle). Let X7, ..., X, be a system with
observed variables Y1,...,Yy. If I.(Y1,...,Yy) > 0 then in any system containing the
Y1,..., Yy, there exists a common ancestor of strictly more than c variables out of the
Yi,..., Y.

The importance of this extended common cause principle stems from the fact that it
allows the discrimination between different causal models for a system by observation
alone, even where Reichenbach’s common cause principle would fail. In Fig. 3 we
show two systems from [8] where this is the case. The Reichenbach principle cannot
distinguish between (a) and (b), because in both models the observed variables X7,
Xo and X3 are not necessarily independent. If we have however I5(X7, Xo, X3) > 0,
then model (b) can be refused on grounds of the extended common cause principle,
because it does not contain a common ancestor of 3 nodes.

4 A new common cause principle

In this section, we describe a new common cause principle that is sometimes even
stronger than the one from [8]. This principle works by exploiting the maximum
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(a) one common ancestor (b) three common ancestors
of three variables of two varibles each

Fig. 3. Two possible Bayesian networks that could underly the observed variables X,
X and X3 (observed variables are drawn thick, unobserved ones thin). The Reichenbach
principle of common cause cannot discriminate these.

of the generalized mutual information (3) over all probability distributions of the
Xi,..., X, compatible with a given directed graph G is, where the subset Y7,..., Y%
of the X1,...,X,, is observed.

Before we state the result, we want to illuminate the problem with two example
networks, see Fig 4. We generated a symbolic expression for I and used a computer
algebra system to maximize I5. There are more than ten variables involved, so the
optimization task is not trivial and sometimes we ran into local maxima. For large
graphs, this procedure is not tractable, so a better understanding of the problem is
crucial. For the example in Fig. 4 (a), the maximum I, = (3/2) - log2 was achieved
with

PXo=1)=1/2, X;=Xo=X;=X4=X,,

where the last equality means that the conditional probabilities are chosen in such a
way that X; = Xo = X3 = X4 = X(. This can be achieved by setting p(z; =1 | 2o =
)=1,pzj=1]zp=0)=0for1<j<3andp(zsa=1|z1 =22 =23=1)=1,
p(xg = 1|21 =29 =23 =0) = 0. For the example in Fig. 4 (b), we obtain I = log 2
with

P(Xo=1)=1/2, P(X;=1)=0, Xo=X3=2X,;=2X,.

Both examples refer to the fully observed case. We will now explain these results in
the general case.

In the following theorem and its proof, the set of descendents of a random variable
N (which we identify with the corresponding node in the graph) will again play an
important role. The important concepts that are needed in the following theorem are
summarized in Fig. 5.

We choose the indices in such a way that Xi,..., X are the roots. For 1 < j <,
the set A; consists of all the observed nodes from de(X;). These can be overlapping.
Now the first s indices are rearranged such that the sets A; are ordered in the following
way. The set A; is the one with most elements in it. The set As is chosen such that
|As \ A1| is maximal, the set Az such that Az \ (4; U Az) contains most elements, and
so on. For a given ¢, we define the redundancy r of the graph as the number of such
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(a) One root node (b) Two root nodes

Fig. 4. Example graphs for the maximization of I.

sets with [A; \ (A1 U---UA;_1)] > ¢, so
r= A A\ (AU U A ) > e} (4)

In other words, A, \ (A3 U---U A,_1) is the first set in the above order for which
|A;\ (A1 U---UAj_1)] < e. We call

a=|A1UAU---UA,]| (5)

the number of essential nodes, that is the number of observed nodes in the sets A;
with |AJ \ (Al y---u Ajfl)‘ > c.

The construction of the A; sounds a bit technical, but it is easily done for a given
graph. In Fig. 5, one possible choice would for example be Ay = {X1, X, Xo}, Ay =
{ X9, X10, X12}, A3 = {X4} and Ay = @, thus for ¢ = 2 we have r = 1. In Fig. 6 we
could choose A1 = {X7, Xg, Xg, Xlﬁ}, AQ\Al = {Xg, X13} and A3\(A1 UAQ) = {Xl},
thus for ¢ = 1 we have r = 2.

Before we can determine the maximum of (3), we need the following lemma, which
gives a non-trivial bound on I. for random variables without constraints. It is a
small but neccessary (for the following theorem) improvement over the trivial bound
I(X1,...,Xn) < (n/c) -log2. The special case n = 2 and ¢ = 1 is the well known
HX)+HY)-HX,Y)=HX)-H(X|Y) <log2.

Lemma 1. For arbitrary binary random variables X1, ..., X,, we have the bound
IC(Xl,...,Xn)g(ﬁq)-logQ ifn>ec. (6)
c

Proof. Define h(p) = —plog(p) — (1 —p)log(1 — p) and let ¢ be the largest probability
of po = P(X1 = a1,..., X, = a,) over all binary multi-indices «. For every marginal
p;j with 1 < j < n we have then p; > g or 1 —p; > ¢, so h(p;) < h(q) because of
symmetry and shape of h, thus we get

n

Y H(X;) = Z h(p;) < nh(q).

j=1

For the second part of (6), we have the bound

H(X1,...,Xp) == palogpa = —qlogg— > palogpa > h(q).

rest o
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Fig. 5. The nodes X1, X2, X3 and X4 are the roots, the descendants of X; is the shaded
circle on the left, the descendants of X2 the right one. The node Xy is descendant of both
X1 and X32. The observed nodes Yi,..., Y} are green, the unobserved ones red.
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Fig. 6. The set A; contains the largest number of observed variables, that is 4. Then A2\ A;
contains only 2 variables and As \ (A1 U A2) only one. The ordering is not unique, we could
also interchange the names of Ay and As.
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The last step can be justified in the following way. We build a new probability distri-
bution out of the other p,. By the non-negativity of entropy

Pa Pa 1
0<-Y T8 T = 1o > palogpa +log(l - q).

rest « rest «

Altogether the left hand side of (6) is < (n/c—1) - h(q), and h achieves its maximum
for g =1/2. O

We now have prepared all the neccessary tools for our main theorem, which relates
the structure of G with the maximum of I..

Theorem 2 (New Common Cause Principle). Let S be the set of all probability dis-
tributions on binary random variables X1, ..., X, that factorize according to a fixed
acyclic graph G, so

S={p: {0, 13" = [0, 1] [ p(z1, -, 2n) = [Ti<jcn P(2) | pax;))}-

(i) For any subset Y1,...,Yy of observed nodes we have
supI.(Y1,...,Y;) = (g—r> -log 2 (7)
peES c

where a and v are defined as in (4) and (5).
(ii) Certain deterministic networks, with H(X; | pa(X;)) = 0 for all non-root nodes
X; and a specific probability distribution of the root nodes, attain this supremum.

Proof. First of all construct the probability distribution directly to show that (7) can
be achieved. Then show that we cannot do better.

For the first part, set P(X; =0) = 1/2 for 1 < j < r, where r is the redundancy,
and for all non-roots from the region of influence of these X; choose the probability
distribution such that they copy the value of X; deterministically (for overlapping
regions of influence choose one root from which the value is copied at random). For
all the remaining nodes set P(X; = 0 | pa(X;)) = 1. The joint probability dis-
tribution P(Xj,...,X,) consists of 2" equiprobable events, these are the events for
(X1,...,X,) € {0,1}". Because in each A; for 1 < j < r there is at least one ob-
served node, the marginalized distribution P(Y7,...,Y}%) also consists of 2" equiprob-
able events, so we have

2T

1 1
H(Y,...,Y}) = —Zglogg = rlog 2.
j=1

On the other hand, H(X) =log?2 for X € de(X;)U---Ude(X,), all other nodes have
zero entropy by construction. So we conclude

k
> H(Y;) =a-log2,

j=1
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Fig. 7. For R; = de(Xj), that means A; C R; (A, contains only the observed nodes from
R;), the set Ri{URyU- - - is partitioned into A = Ry \ (R2URsU---), B= RiN(R2UR3U---)
and the rest R = (R2 UR3U---)\ Ri. Note that X4 and Xr are independent because they
are d-separated by the empty set (the thick arrows are all pointing in).
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O,
®

(a) First hypothesis (b) Second hypothesis

Fig. 8. Two possible Bayesian networks that could underly the observed variables X1, Xa,
X3 and X4. The extended common cause principle cannot distinguish these.

and I.(Y1,...,Yy) from (7) is achieved.

As for the second part, we use induction on the number of roots. For only one
root, the bound follows from lemma 1. The induction step then proceeds as follows.
The nodes in A, As, ... are partitioned as shown in Fig. 7, so by the chain rule

H(YA7YB7YR) = H(YA7YR) +H(YB ‘ YAaYR) Z H(YA7YR)7

and because X 4 and Xpg are independent and then also Y4 and Yg, it follows that
H(YA,Yp,Yg) > H(Ya)+ H(YR). By our induction hypothesis and lemma 1 we then
have

IL(V1,...,Y) < Z@+Z@—H(YA)+Z%W—H(YR)
JjeB JEA JER

B A
< u -log2 + (||1> log2+ I.(Yr) < (gfr) -log 2,
¢ c c

>0

which is the expected bound. O

5 Discussion and Conclusion

Now we describe how this theorem can be used as a new common cause principle.
Assume that a scientist measured Xy, X5, X3 and X, from Fig. 8 and now has two
hypotheses for the underlying causal model, the ones from Fig. 8 (a) and (b). With
the extended common cause principle alone, he would not be able to discriminate
between (a) and (b), because in each case there are two of the four observed variables
that have a common ancestor. But the new common cause principle sometimes allows
to decide between (a) and (b). For ¢ = 1 we get r = 2 and a = 4, so I; < 2log?2 for
(a) and r =1 and a = 2, so I; <log2 for (b). Thus for I; in the range from log?2 to
2log 2 we can reject hypothesis (b), because the correlation is too strong.

Another application of the theorem was studied in [5]. There we showed that if
common causes are to be inferred from empirical data, then the results are statistically
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more significant if I is large. Thus, only in the case of large a/c — r we have a chance
of making assertions about common causes reliably. The quantity a/c — r is not large
if the graph consists of many small unconnected components. Or, in other words, the
theorem states that for the prediction of common ancestors to be possible reliably,
we must be able to control most of the graph by only few roots, that is, empirical
inference of common ancestors works only reliably if the redundancy r is small.

In summary, we presented a new version of the common cause principle in Bayesian
networks, originally conceived by [7] and later extended and put in a quantitative form
by [8], using concepts from [1]. The new common cause principle uses an inequality
that gives an upper bound on the generalized information I. in a partially observed
Bayesian network with fixed causal structure. This common cause principle sometimes
allows a more fine grained discrimination between different causal hypotheses under-
lying an observation of parts of the Bayesian network. It is still an open problem,
however, if and in what way lemma 1 and theorem 2 can be generalized to systems
with non-binary variables. We hope that this new common cause principle can be of
use in algorithms that try to build the causal structure of a Bayesian network from
observation of the random variables alone.
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Abstract

In this paper, we briefly characterize the main principles and constituents of
the, so called, fuzzy logic in broader sense (FLb) that is part of mathematical
fuzzy logic and extends the fuzzy logic in narrow sense. It is shown that FLb-logic
is a reasonable tool using which various problems specific of artificial intelligence
can be solved.

1 Constituents of mathematical fuzzy logic

Mathematical fuzzy logic includes two branches: Fuzzy Logic in Narrow Sense (FLn)
and Fuzzy Logic in Broader Sense (FLb) which is an extension of the former. FLn
generalizes classical mathematical logic (see [7, 10]), i.e., it has clearly distinguished
syntax and semantics. The syntax consists of precise definitions of a formula, proof,
formal theory, provability, model, etc. Many formal calculi have been developed in
FLn. They usually differ from each other on the basis of the assumed structure of
truth values, which then determines properties of the respective calculus.

Fuzzy logic in broader sense is an extension of FLn, which aims at developing a
formal theory of human reasoning that includes mathematical models of meaning of
certain special expressions of natural language and generalized quantifiers with regard
to presence of vagueness. This program was initiated by V. Novdk in [9]. Tt overlaps
with two other paradigms proposed in the literature, namely that of commonsense
reasoning and precisiated natural language.

Commonsense reasoning is an important branch of Al aiming at modeling common
human reasoning and its ability to solve complex tasks. Its main tool is logic. Logical
sentences are used to represent the knowledge, goals and situations of the agent. In
the classical approach, they are represented by sentences of first-order logic, though
other logical systems have also been proposed (cf. [3] and the citations therein). The
main drawback of these formalizations, in our opinion, is neglecting vagueness present
in the semantics of natural language expressions (cf. [5]).
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Precisiated Natural Language introduced in [19] aims at providing an acceptable
and applicable working formalization of the semantics of natural language without
pretension to capture it in full detail and fineness. The methodology is based on two
main premises:

(a) Much of the world knowledge is perception based (the term “perception” is not
considered here as a psychological term but rather as a result of intrinsically
imprecise human “measurement”).

(b) Perception based information is intrinsically vague (fuzzy, imprecise).

PNL methodology requires presence of World Knowledge Database and Multiagent,
Modular Deduction Database. No exact formalization of it, however, has been devel-
oped until recently, and so it should be taken mainly as a reasonable methodology.
The concept of FLb (cf. [13]) is a glue between both paradigms that should consider
the best of each. It is a system of formal theories consisting, so far, of the following:

(a) Formal theory of evaluative linguistic expressions.
(b) Formal theory of intermediate and generalized quantifiers and their syllogisms.

(¢) Formal theory of the meaning of fuzzy IF-THEN rules and approximate reason-
ing.

2 Fuzzy type theory as the basic tool for FLb

The first attempt at formalization of FLb has been done by V. Novék on the basis of
first-order fuzzy logic with evaluated syntaz (see [17]). More convenient for the goal of
FLb is fuzzy type theory, a higher-order fuzzy logic, because the experience indicates
that first-order logical systems are not powerful enough for the proper formalization
of linguistic semantics.

The role of vagueness in commonsense reasoning has several aspects. First, it en-
ables us to understand the complicated surrounding world, which cannot be known in
complete detail. Thus, vagueness enables us to reduce the necessary amount of infor-
mation and focus only on its relevant constituents. Furthermore, vagueness is quite
often a feature of the information we have at our disposal; in certain circumstances,
either more precise information is not available or obtaining it is too expensive. Thus,
we must cope with the lack of detail and still make relevant conclusions. Vagueness is
quite often even indispensable: it helps us to increase our awareness of the core of the
problem because unnecessary details can be excluded and so we avoid “drowning” in
the problem.

Fuzzy type theory (FTT) is a higher-order fuzzy logic being generalization of clas-
sical type theory initiated by B. Russel, A. Church and L. Henkin (for extensive
presentation see [1]). The extension consists especially in replacement of the axiom
stating “there are two truth values” by a sequence of axioms characterizing structure
of the algebra of truth values.



Fuzzy logic in broader sense 165

The truth values should form an IMTL-algebra or EQ-algebra that is the most fun-
damental structure of truth values for FTT. Recall that the former is a prelinear resid-
uated lattice with double negation while the latter is an algebra & = (E, A, ®,~,1)
where A is lattice meet, ® is monoidal product, and ~ is a fuzzy equality (equiva-
lence). The most distinguished algebra of truth values for FLb-logic is the standard
Lukasiewicza algebra £ = ([0,1],V, A, ®,®, A, —,0,1). Important concept in FTT is
that of a fuzzy equality, which is a reflexive, symmetric and ®-transitive binary fuzzy
relation on a set M, i.e. it is a function =: M x M — L.

Syntax of FTT is a generalization of the lambda-calculus constructed in a classical
way, but differing from classical type theory by definition of additional special connec-
tives, and in logical axioms. It has been proved that FTT (namely, various cases for
special algebras of truth values) is complete. The details can be found in [12].

3 Constituents of FLb

Evaluative linguistic expressions are expressions of natural language, for example,
small, medium, big, about twenty five, roughly one hundred, very short, more or less
deep, not very tall, roughly warm or medium hot, quite roughly strong, roughly medium
size, etc. They form a small, syntactically simple, but very important part of natural
language which is present in its everyday use any time. The reason is that people
regularly need to evaluate phenomena around them and to make important decisions,
learn how to control, and many other activities based on their evaluation. In FLb,
a special formal theory of FTT has been constructed using which semantics of the
evaluative expressions is modeled. It can be demonstrated that the theory of evaluative
expressions can well capture the vagueness phenomenon. The details can be found in
[11].

In FLb, a special formal theory of FTT has been constructed to capture the mean-
ing of evaluative expressions. We refer to [11] for all technical details. Since it has
been proved that this has a model, the completeness theorem enables to prove the
following.

Theorem 1 The formal theory of evaluative linguistic expressions is consistent.

We can also demonstrate that the theory of evaluative expressions can capture vague-
ness. Besides others, it can well model the known sorites paradozr that can be taken as
the typical display of vagueness phenomenon. This result is contained in the following
theorem.

Theorem 2

(a) = A Sm(0),

(b) = (3p)(A=Sm(p),

(¢) F=(3n)(A Sm(n) & A= Sm(n + 1)),

(d) = (Yn)(Sm(n) = Almost true(Sm(n + 1)).
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The statement (a) means that 0 is surely small, (b) means that there is a surely not
small number, (¢) means that there is no surely small number n such that n+ 1 surely
is not small, and (d) means that if n is small then it is almost true that n + 1 is also
small. Analogous theorem can be proved also about big and medium.

Intermediate quantifiers are expressions such as most, a lot of, many, a few, a
great deal of, large part of, small part of. They were informally studied in depth
by Peterson in [18]. In FLb, intermediate quantifiers are modeled in FLb by special
formulas of fuzzy type theory in a certain extension of the formal theory of evaluative
linguistic expressions. The main idea is that intermediate quantifiers are classical
general or existential quantifiers for which the universe of quantification is modified
and the modification can be imprecise.

Below is formal definition of several specific intermediate quantifiers based on re-
sults in [18].

A: All B are A := (Vx)(Bz = Ax),
E: No B are A := (Va)(Bz = -Ax),
P: Almost all B are A :=
(32)(A(: C B) &(Va)(2x = Az)) A (Bi E)((uB)2),
(extremely big part of B has A)
B: Few B are A :=
(32)((A(z € B) &(Vz)(zx = ~Az)) A (Bi Ex)((uB)z)),
(extremely big part of B does not have A)
T: Most B are A :=
(32)((A(z € B) &(Va)(z2 = Axz)) A (Bi Ve)((uB)z)),
(very big part of B has A)
D: Most B are not A :=
(32)((A(z € B) &(Vz)(zz = —Ax)) A (Bi Ve)((1B)z2)),
(very big part of B does not have A)
K: Many B are A :=
(32)((A(z € B) &(Vz) (20 = Az)) A=(Smp)((1B)z2)),
(not small part of B has A)
G: Many B are not A :=
(32)((A(z € B) &(Va) (22 = =Ax)) A=~ (Smv)((uB)z)),
(not small part of B does not have A)
I: Some B are A := (Jz)(Bz A Azx),

O: Some B are not A := (Jz)(Bx A-Ax).
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4 Human reasoning

For human reasoning it is typical to use natural language so that linguistic semantics is
combined with logical inference rules. We argue that our logical theory is rich enough
to be able to develop sufficiently well working model of human reasoning. One such
possibility was described in [14]. It should be noted that human reasoning is non-
monotonic. In the cited paper, the monotonicity was considered and a model with
conditional linguistic clauses containing evaluative expressions was presented.

One of many facets of human reasoning is syllogistic reasoning with intermediate
quantifiers generalizing the classical Aristotle syllogism. A syllogism in fuzzy logic is
a triple of formulas (P, Py, C) such that the following is provable:

FP&P,= C.

Note a syllogism is valid if M(P;) ® M(P2) < M(C) holds in every model M of our
theory.

Let @1, @2, Q3 be intermediate quantifiers and X,Y, M be formulas representing
properties. Analogously as in classical logic, we will consider four figures of syllogisms:

Figure I Figure II Figure III Figure IV
Qi MisY Q1Y isM Qi1 MisY Q1Y isM
Q2 X is M Q: Xis M Q2 M is X Q2 M is X
QgXlSY QgXlSY QgXlSY QgXlSY

In [8] we proved that 105 generalized syllogism analyzed informally in [18] are valid in
our theory, too. Let us only demonstrate few of them on an example:

All commercials are stupid
ATT-I: Most programs in the in US TV are commercials
Most programs in US TV are stupid

No lazy people pass exam
ETO-II: Most students pass exam
Some students are not lazy people

Almost all employed people have a car
PPI-III: Almost all employed people are well situated
Some well situated people have a car

Most shares with high value are from computer industry
TAI-IV: All shares of computer industry are important
Some important shares have high value

The theory of evaluative expressions is the point of departure for the theory of
fuzzy/linguistic IF-THEN rules. These are conditional clauses of natural language

having the form
IF X is A THEN Y is B, (1)
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where X is antecedent variable (of course, there can be more of them), Y is consequent
variable and A, B in (1) are the above mentioned evaluative linguistic expressions. The
relation between antecedent and consequent is characterized by fuzzy (many-valued)
implication. Sets (finite) of fuzzy IF-THEN rules are called linguistic descriptions.
They represent a piece of text describing various decision, control, and other kinds
of situations. Thus, such a text provides us with more information about the reality.
The details about logical analysis of the fuzzy/linguistic IF-THEN rules can be found
in [15].

The principal method for derivation of conclusions on the basis of linguistic descrip-
tions is a special reasoning method called perception-based logical deduction (PbLD)

[16]. Let us remark that this method is also used in the commonsense reasoning model
in [14].

5 Conclusion

We are convinced that FLb is already sufficiently developed formal theory that can
be very useful for further research in Al. For example, since FTT is generalization of
classical type theory, it includes also classical predicate logic (namely, if we confine
to two truth values only then FTT collapses into classical logic). Since it is not too
complicated to translate classical formalism into FTT-formalism, one may immedi-
ately include vagueness into its special formal system. This holds, for example, for
many systems developed in Al such as Versatile Event Logic presented in [2] or the
formalization from [6]. Our theory of meaning of evaluative expressions can also be
extended to include, e.g., sophisticated model of meaning of concepts as presented in
[4]. Of course, incorporating features of non-monotonic logic into FLb also causes no
significant obstacle though a lot of research still has to be done.

Acknowledgment. The research was supported by the European Regional Devel-
opment Fund in the IT4Innovations Centre of Excellence project
(CZ.1.05/1.1.00/02.0070).
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Abstract
We investigate residuated lattices as structures with dualities. We formulated
the Principle of Duality for residuated lattice which divides basic properties of
this structure into two groups of dual ones.

1 Introduction

The notion of commutative residuated ¢-monoid has been introduced in [1] with the
goal “to outline a common framework for a diversity of monoidal structures which
constitute the basis of various papers in fuzzy set theory”. This notion is a bit more
general than the earlier introduced [2] notion of “residuated lattice” for an integral,
residuated, commutative £-monoid. Both papers became fundamental in the literature
related to mathematical fuzzy logic [3, 4, 5], algebraic foundations of fuzzy systems
[6], algebraic foundations of triangular norms [7], etc. Moreover, they had significant
impact on intensive development of various residuated algebraic structures such as
residuated ¢-groupoids, residuated ¢-semigroups, etc. (see, e.g. [8]). From the point
of view of applications, residuated structures play an important role, for example, in
mathematical morphology, modeling of linguistic semantics, approximate reasoning,
and elsewhere.

In the proposed contribution, we investigate how residuation manifests itself through
duality. We will see that existence of a pair of dual semimodules of a commutative
semiring implies that its monoidal reduct is a residuated lattice. This result allows to
formulate the Principle of Duality for residuated lattice which divides basic properties
of this structure into two groups of dual ones.

2 Residuated, Commutative /-monoid as a Pair of
Dual Semimodules

In this section, we will see how a residuated, commutative £-monoid can be character-
ized without any reference to the property of residuation. To characterize residuated
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operations, we will use two dually ordered semimodules. Moreover, the existence of two
dually ordered semimodules is a part of the criterion under which a monoidal reduct
of a lattice-ordered commutative semiring is a residuated, commutative £~-monoid. We
will formulate and illustrate the Principle of Duality for residuated lattice.

2.1 Semimodules in residuated, commutative /-monoid

Let us recall that a semiring is an algebraic structure with two associative operations
which are connected by distributive laws (cf. [9, 10, 6]). In more details, a semiring
R=(R,+,-,0,e) is an algebraic structure with the following properties:

e (R,+,0) is a commutative monoid,
e (R, e) is a monoid,
ea-(b+c)=a-b+a-cand (a+b)-c=a-c+b-chold for all a,b,c € R.

A semiring is called commutative if (R, -, e) is a commutative monoid. An example of
a commutative semiring, which will be used in the sequel, is as follows.

Example 1 Let £ = (L, <,*) be a residuated, commutative {-monoid. Then RE =
(L,V,*, L,e), where L is a bottom element of (L, <) and e is the unit with respect to
x, 18 a semiring reduct of L. This easily follows from the fact that for every a € L,
the map ax () : L — L is residuated and therefore, it preserves the join operation, i.e.
forallz,y € L, ax(xVy)=(axx)V (axy) holds.

Let us give a definition of a (left) R-semimodule.
Definition 1 Let R be a semiring. A (left) R-semimodule is an algebra
M = (Mv +7 07 (ha)aGR);

where (M, +,0) is a commutative monoid and each h, : M — M is a unary operation
so that the following properties are fulfilled:

ha(w + y) = ha(x) + ha(y)7 (1)
hato(x) = ha(z) + he(z), (2)
hav() = ho(hs(2)). (3)

Let us remark that the above definition is different from those in [9, 6] where there
are additional requirements on zero elements of R and M.

The unary operation h, is usually considered as a (left) scalar multiplication by a.
An R-semimodule is called wunital (or unitary) if the unit element e € R determines
the identical map on M, i.e. for all x € M, h.(z) = x.

Example 2 [t is easy to see that if R = (R,+,-,0,€) is a semiring then Mg =
(R,+,0,(a-(-)acr) s a unital semimodule where a - (-) : x v a-x. We will say that
the semimodule Mr = (R,+,0, (a"(-))acr) is induced by a semiring R = (R, +,-,0,¢€).
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Example 3 Let L = (L,<,%) be a residuated, commutative {-monoid and RS =
(L,V,*, L,e) its semiring reduct. By Example 2, (L,V, L, (a * (-))aer) is a RE5-
semimodule induced by the respective semiring.

Two R-semimodules M; and My are called isomorphic if there is a bijection ¢ :
M; — My which establishes an isomorphism between respective monoids (M, +,0)
and (M, +,0) and which commutes with every unary operation hg, i.e. for all a € R
and for all x € My,

p(ha(2)) = ha(p(2)).

Similarly, a homomorphism between M; and M, can be defined.

In the below given theorems, we show that any residuated, commutative ¢-monoid
can be split into two unital left semimodules such that one of them is a homomorphic
image of the other one. As a converse statement, we will prove that existence of
two (dual) unital left semimodules is a criterion under which a monoidal reduct of a
lattice-ordered commutative semiring is a residuated, commutative /-monoid.

Theorem 1 Let RE = (L, V, %, L e) be a lattice-ordered commutative semiring where
(L,V,A, L, T) is a bounded lattice and e is the unit with respect to . Then the
monoidal reduct (L, *,e) of RS is a residuated, commutative £-monoid if and only if
there exists a set of unary operations {hy : L — L | a € L} such that (L,A, T, (ha)acL))
is a Re—semimodule and for all a,b € L,

a<bse< hy(b). (4)

Corollary 1 Let L = (L,<,%) be a residuated, commutative {-monoid and RE =
(L,V,*, L, e) its semiring reduct. Then

(i) there are two RE5-semimodules: Ly. = (L,V,L1,(a* (-))acr) and Ln_ =
(L7 /\a T7 (a — ('))(LEL)7 tha:t Spllt ,C,

(ii) both RE-semimodules Ly . and L —, are unital,

(iii) the condition (4) in Theorem 1 is equivalent to the fact that e = T, i.e. L is
integral.

In the sequel, we will assume that a given residuated, commutative /-monoid is
integral. For its shorter name we will use the name “residuated lattice”. It will be
denoted by £ = (L, <, x) with additional operations as follows: — as a residual of x,
and | and T as respective bottom and top elements.

Theorem 2 Let £ = (L, <, %) be a residuated lattice with RS = (L,V,*, 1, T) as a
semiring reduct where T is the unit with respect to x. Then the left R5-semimodule
Lr_ = (L,AT,(a— (-)aecr)) is a homomorphic image of the left RS -semimodule
Lys=(L,V, L, (ax*()aer) under the homomorphism ¢ : L — L, given by

o) =z — L.
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2.2 Principle of Duality in Residuated Lattices

Let £ = (L, <, ) be a residuated lattice and RS = (L, V, x, L, T) its semiring reduct.
By Corollary 1, £ splits into two unital R4-semimodules £ . = (L,V, L, (a* (-))aer)
and Ln—, = (L,A,T,(a = (-))aer)). The operations V in Ly, and A in La
determine dual orderings of the same support L of these semimodules:

Ty <= zVy=y,
T2y &= TcNy=y.

Below, we will refer to semimodules L., . and £ _, as to dual ones. Because both
semimodules are representatives of the same algebraic structure, everything which can
be proved for one of them can be proved for the other one. This is used in the below
formulated Principle of Duality which also uses the fact that both semimodules are
parts of a residuated lattice.

Principle of Duality in residuated, commutative /-monoids

To every theorem that concerns a residuated lattice £ = (L, <,*) and is formulated
in a language of one of its RS -semimodules there is a corresponding theorem that
concerns its dual semimodule. This is obtained by replacing symbols of operations V,
L and (a* (-))acr of the semimodule Ly . by the respective dual symbols A, T and
(a = (*))aer of the semimodule La _,, and vice versa.

The following list contains some pairs of dual statements where the elements of the
semiring R% are denoted by characters a, b to be distinguished from the elements of
the respective semimodules denoted by characters z, y.

ax(xzVy)=(axz)V(axy), a—=(xAy)=(a—z)A(a—y); (5)
(avbd)yxx=(axz)V(bxzx), (aVb)—z=(a—2x)A(b— ) (6)
(axb)xz=ax*(bxx), (axb) >z =0a— (b— x). (7)

Remark 1 It is worth stressing that the Principle of Duality is applicable only to
statements in the language of respective semimodules and only to semimodules oper-
ations. It is not applicable to operations of the semiring R%. The following evample
illustrates this remark.

Exzample 4 In two dual properties (6),
(avb)xx=(axz)V (bxzx), (aVd) »z=(a—z)A(b—x),

the symbol \V in the term (a V b) (left-hand side of the left equality) does not corre-
spond to the join operation \V of the semimodule Ly . (it corresponds to the semiring
operation). Therefore, it was not changed in the right (dual) equality above. However,
the same symbol V in the expression (a*xz)V (b+*x) (right-hand side of the left equal-
ity) does correspond to the join operation of Ly . and by the Principle of Duality, it
was replaced by A in the right (dual) equality above. Moreover, all symbols x in the
left equality above correspond to (unary) operations of Ly ., and therefore, they were
replaced by the respective dual symbols —.
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Let us show how the Principle of Duality can be used for discovery dual forms of
true equalities.

Example 5 Let us consider the following true equality:
(axbVe)xx=axbxxVcxz,

and rewrite it into the language of the semimodule Ly .:
(axbVe)xx=ax*(bxx)Vecxuz. (8)

In the left-hand side of (8), there is one semimodule operation x (before x) which

will be replaced by the semimodule operation — of the dual semimodule Ln —,. In the

right-hand side of (8), all operations are semimodule operations and by the Principle

of Duality, they will replaced by respective dual operations. Thus, we will come to the
following dual equality:

(axbVe)—=ax=(a— (b—2x)A(c— ).
In the below given example, we will show how the Principle of Duality can be used
for simplifying formal expressions written in the language of L4 .
Example 6 Let us consider the following expression in the language of La _:
((axb) = (xAy)) A(a = x), (9)

with the purpose to find its simpler form. We propose to rewrite (9) into its dual form,
simplify the dual form and then rewrite it back. Let us remark that there is one non-
semimodule operation in (9) - the first x in the term (a x b) (it will not be changed in
the dual form of (9)). By the Principle of Duality, the dual form of (9) is as follows:

((axb)x(xVy))V(ax*x).
The above given expression can be easily rewritten into
(axb)xxzV(axb)*xyVaxuz,
and simplified to
ax(bxyVuz).
Finally, after rewriting back into the language of LA, we will obtain the desired

simplified form of (9):
a— ((b—=y) Azx).

3 Conclusion

In this paper, we investigated residuated lattices as structures with dualities. We
proved that the existence of two (dual) unital left semimodules is a criterion under
which a monoidal reduct of a lattice-ordered commutative semiring is a residuated,
commutative {-monoid. We formulated the Principle of Duality for residuated lattices
which divides basic properties of these structures into two groups of dual ones.

Acknowledgments. The author acknowledges that this contribution has been pre-
pared in connection with the project IT4Innovations Centre of Excellence, reg. no.
CZ.1.05/1.1.00,/02.0070.
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Abstract

A simple example is taken as starting point for a discussion concerning ad-
vantages and inconveniences of different approaches to the concept of conditional
probability (de Finetti’s coherence, classical Kolmogorov’s, on MV-algebras, ...).

The example considers only a finite number of conditional events, involving
conditioning events (different from the impossible one) of zero probability.

In particular, it is shown that the approach based on coherence allows a
proper and convincing treatment and interpretation of conditioning on null events.

1 Introduction

Consider a young patient B (aged less than 30) with a blurred vision addressing an
ophthalmic hospital for a suspect eye disease.

Let Ey be the event “B has retinitis”, Fy the event “B has blepharitis”, and Fs
the event “B has glaucoma”.

Consider the assessment

3
P(Ey) = 1 = P(EA|Q) = P(E1|Hy),
where (2 = H; is the sure event, and suppose that B undertakes a medical test for
glaucoma (this test has a history of no positive results for patients aged less than 30).
Denoting by Hs the event “the test for glaucoma is negative”, consider the assessment
1
P(Es|Hy) = 1

Denoting by Hs = HS the event “the test for glaucoma is positive”, the probability

of the conditional event E$|Hs, e.g.

1
P(E5|H3) = B

(where A€ denotes the contrary of the event A), represents the probability of a false
positive.
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Finally, assume the following logical relations among the given events:
E’L/\E] :® (27.7 = 17273 7i #]) )

H2:E1\/E2 s H3:E3\/A4,

with Ag = E{ A ES A ES . Then the events E; can be identified with three atoms A;,
so that
H, :Q=A1VA2VA3VA4:H2\/H3 .

This simple example will be the starting point for a discussion concerning advan-
tages and inconveniences of different approaches to the concept of conditional proba-
bility.

2 Checking coherence

Facing the example given in the Introduction, let P, be a probability on 2 and put
xr = Py(A,), with r = 1,...,4; consider the system

$1:%'(x1+$2+$3+$4)
.1‘2:%'(5(}1—’-3?2)
333:%'(.’11‘3—1-51,‘4)
1‘1+$2+I3+f£4:1
. 20,
whose only solution is

3 1 =0

1’1—4, I2—4, T3 =4 =0U.

The above system can be seen as a particular case of the following one

Zr z, = P(E;|H;) Z . (i=1,2,3),

ATQE,;/\Hi ArgH7

(So) Z z, =1

A,.CH?
x>0,

where
H?=H,VHy,VHs=0Q.

The first three equations correspond to the product rule of conditional probability,
that is, taking P,(F;|H;) = P(F;|H;),

(1) P,(E; A H;) = P(Ei|H;) Py(H;) .
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Notice that if we had required positivity of the probability of conditioning events,
we should have added to the above system also the conditions

Po(A1) + Po(A2) >0, Po(As) + Po(A4) >0,

and this enlarged system (as it is easily seen) has no solutions.
On the other hand, 3 = x4 = 0 means P(H3) = 0, an assessment which would
not allow to evaluate P(FE3|Hs) by means of the classical Kolmogorov’s definition.

Remark 1 - The assessment P(H3z) = 0 is consistent with the fact that the test
for glaucoma had no positive results for patient aged less than 30.

The problem of evaluating the probability of such kind of events (not yet occurred in
the available data) belongs to the so—called “zero-frequency problems”: for a Bayesian
approach and related references, see, e.g., [13].

Going back to P,(H;) = 0 (which obviously implies P,(E; A H;) = 0), notice that
the product rule (1) is compatible with any value (even negative or greater than 1)
of the assessment P(F;|H;).

This situation occurs — in our example — for the third equation. So we introduce a
“new” probability P; defined on

H! = Hy = A3V A4
and such that the following system, with unknowns y,. = P;(A,), is compatible

Zr yr = P(E;|H;) ZT yr (i=3),

A,.CE;\NH; A,.CH,
(1) T

ATQH%

yr 20

Notice that P; could be seen as the restriction P(-|H}) of the (sought) conditional
probability P(-]-) — just as P, could have been seen as the restriction P(-|Q2) — and the
first equation of system (S;) corresponds to the product rule, but with H} playing the
role of the sure event )

(2) Py(E; N H;|H}) = P(E;|H;) P,(H;|H}) .
So in our case the system becomes

313:%'(3/34-2!4)

Yys+ys=1
yr 20,
and its only solution is
1
Ys = Y4 = 5 .

We wonder whether from the above procedure (i.e., checking the compatibility
of a suitable sequence of linear systems) it follows that the conditional probability
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assessment given in the Introduction is coherent, according to the following (see de
Finetti [9])

Definition — The assessment P(:|-) on an arbitrary family C = Cy X Co of condi-
tional events is coherent if there exists C' O C, with C' = G X B° (G a Boolean algebra,
B an additive set — i.e. closed with respect to (finite) logical sums — with B° = B\ {0},
B C G), such that P(:]-) can be extended from C to C' as a conditional probability,
i.e. a function P :C — [0,1] such that

(i) P(H|H)=1, for every H € B°,
(i) P(-|H) is a (finitely additive) probability on G for any given H € B°,
(iii) P((EAA)|H)=P(E|(ANH))P(A|H), for any A,E€G,H,EANH € B°.

Notice that the product rule (2) corresponds to axiom (ii¢) with £ = E;, A = H;,
H=H}.

In classical approaches, a conditional probability P(E|H) is not introduced as a
direct notion, and so there is no meaning given to E|H itself: de Finetti [8] was the
first to mention “conditional events” outside the function P.

Coherence of the assessments P(E;|H;) (i = 1,2,3) given in the Introduction
follows from the following Theorem (characterizing coherent assessments), which is
a particular case of a more general one, valid also for arbitrary (infinite) families of
conditional events.

Theorem — Let C be a finite family of conditional events

C={FEi|Hy,...,E,|H,}

and denote by A, the set of atoms A, generated by the (unconditional) events Eq, Hy,
ooy En, Hy. For a real function P on C the following two statements are equivalent:
(a) P is a coherent conditional probability on C;
(b) all systems of the following sequence, with unknowns x = Ps(A,) >0, A, €
Ag, and =0,1,2,...,k <n, are compatible:

Y. @l =PEIH) Y o,

AT‘gEiC\Hi Argﬁi
g [for all E;|H; € C suchthat Y xZ~1=0 ]
(Sp) A,CH;

> e

A,CHP
(put, for all H;’s, > . x;' =0 when 8 =0), where HS = H, = Hi V...V H,,

ArCH;

while x2~1 denotes a solution of (Ss_1) and HE is, for B > 1, the union of the H;’s
such that >, 871 =0.
ArCH;
Any class { P3} singled—out by the condition (b) is said to agree with the conditional
probability P.
Slightly different versions of this theorem have been given in recent years (see, e.g.,
[4], [5], the book [6] and [7]).
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3 Coherence vs. Kolmogorov approach

Since we do not presuppose the existence of a probability measure P on the subfamily of
(unconditional) events, a peculiarity of the approach to conditional probability based
on coherence is that, due to the direct assignment of P(E|H) as a whole, the knowledge
— or the assessment — of the “joint” and “marginal” unconditional probabilities P(E A
H) and P(H) is not required. Moreover, the conditioning event H — different from
the impossible one — may have zero probability, a situation that is not allowed in the
classical Kolmogorov’s definition.

And what about the Radon-Nikodym procedure? It has been proved in [2] and
[1] that there are situations, when P(H) = 0, in which any version of the conditional
distribution of P(E|H) obtained by the classic Radon-Nikodym procedure can violate
a “natural” property such as P(E|H)=1if H C E.

But even in a simple (and finite) case such as that discussed in our example,
invoking Radon—Nikodym procedure cannot help, since the corresponding conditional
distribution — as can be easily checked — is anyway “completely free” on sets of measure
zero: in fact (referring to the algebra generated by the atoms Aj, ..., A4), we would
get, e.g. (since Hz = A3V Ay),

0= P(E3 A H3) = P(E3|A3)P(A3) + P(E3|As)P(As),

with P(As) = P(A4) = 0, and so there are no constraints for P(F3|A3) and P(Es5|Ay),
while they should instead be “compulsorily” assessed equal to 1 and 0, respectively.

Not to mention that Radon—Nikodym procedure requires to refer not just to the
given conditioning event, but rather it needs the knowledge of the whole conditional
distribution: this circumstance is clearly misleading from an inferential point of view,
since a conditional density P(FE|x) turns out to depend not only on x, but on the
whole o-algebra in which x is embedded.

Remark 2 — Since P(E3|H3) = % , another peculiarity of the above example is that
a probability equal to 0 (recall in fact that P(E3) = 0) can be updated by conditioning
(in this case, with respect to Hs, and we get the “new” value %) The same is true

for probabilities equal to 1 (just consider ES in place of E3).

In conclusion, there are many aspects (even if we just consider a very simple
example) that render coherent conditional probability a nice generalization of the
classical Kolmogorov approach.

4 A quick glance on conditional probability on MV-
algebras

Another way of generalizing Kolmogorov approach is expressed through the possi-
bility of defining conditional probability on an MV-algebra, which is an important
many—valued generalization of a Boolean algebra, apt to capture different kinds of
uncertainty.

For the main definitions and results (and also for some relevant literature) we refer
to [12] and [10].
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We just recall here that (just as in the Kolmogorov approach) usually there is no
direct definition on suitable families of conditional events (with a structure of MV-
algebra), but a (so-to—say) “preliminary” introduction of (unconditional) probability
on a Boolean algebra and of the concept of state m on a relevant MV-algebra. Then, for
an MV-algebra M with product - (for details, see [12], [10]), conditioning is introduced
through the concept of conditional state m(a|b) defined (for a,b € M) by means of a
relation that is similar to the product rule for probability, i.e. a conditional state is
any solution m(alb) of the equation

m(b) m(alb) =m(a-b).

When the MV-algebra reduces to a Boolean algebra, then the above definition of
conditional state coincides with the classical (Kolmogorov) definition of conditional
probability.

Clearly, this kind of generalization is in a different sense from that based on coher-
ence. Moreover it cannot be of any help as far as the problem of zero probability for
conditioning events is concerned.

An approach with a direct definition of conditional probability on an MV-algebras
M, taking conditional events as elements of M, is given in [3]. The relevant operations
are defined as follows:

AB®C|D=(AvVCV(BAD))|(BVD),

- (A|B) = B°|A° .

As it is well-known, by suitably combining these two operations we get another binary
operation ®, which reads, in this case, as

AB®C|D =(AANC)|((AAD)V (BAC)),

and the neutral elements for & and ® are, respectively, (|} and Q|Q.

Among the various results contained in this paper, we mention a re-formulation of
the Theorem characterizing coherence (recalled above, in Sect.2) in terms of “trico-
tomic” conditional atoms (for details, see [3]): these give rise to an MV-partition, in
the sense defined in [11].

In particular, going back to our simple example, we could easily extend the family
E;|H; (i=1,2,3) in such a way to make the enlarged family an MV-algebra as that
defined in [3], and then check coherence through the Theorem involving “three—valued”
atoms.

Yet for our elementary example it would just correspond to the use, for unfolding
a nut, of a tank instead of a nutcracker!

So it is better to bear on the principle (the so called “Ockham’s razor”) that states
(in its original Latin form): “Pluralitas non est ponenda sine necessitate”, and could be
interpreted, for scientists, “when you have two competing theories which make exactly
the same prediction, the one that is simpler is the better”.
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Abstract

We introduce a new algebraic method for the implication problem of con-
ditional independence statements. The method is based on an idea that the
implication problem can be transformed into an easier problem by adding extra
conditional independence statements to a given set of conditional independence
statements.

1 Introduction

In this paper, we deal with the implication problem of conditional independence state-
ments, that is, testing whether a conditional independence statement is derived from
a set of other conditional independence statements.

It is known that there is no finite axiomatic characterization of the conditional
independence implication problem for general discrete probability distributions (Stu-
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deny [7]). The situation is different if we restrict the class of the conditional indepen-
dence implication problem. It is known that there exists the finite axiomatic character-
ization each for the following restricted conditional independence statements: uncon-
ditional independence statements (Geiger et al. [1], Matus [4]); saturated conditional
independence statements (Geiger and Pearl [2], Malvestuto and Studeny [3]); condi-
tional independence statements represented by Markov networks (Pearl and Paz [5]),
and so forth. See Niepert et al. [6] and Studeny [8] for the comprehensive description.

Another way to characterize the conditional independence implication problem
is based on algebra. The method of imsets by Studeny [8] provides a very power-
ful algebraic method for testing of conditional independence implications. By using
imsets, the conditional independence implication problem is translated into relations
among integer-valued vectors. In Bouckaert et al. [9], they develop a method of lin-
ear programming for computer testing of conditional independence implications. In
this paper, we introduce a new algebraic method for the conditional independence
implication problem for positive discrete probability distributions.

2 Imsets

In the following we only consider the case that probabilities are positive at every point
of the sample space X = X} x --- x Xy. We assume that X is a finite set. Namely we
consider the positive probability distributions for N-way contingency tables.

For a subset A C N and the set of random variables X on X, let X4 denote the set
of random variables in A. Given disjoint A, B,C C N, we abbreviate X4 1l Xp | X¢
as AL B|C. For A,B C N, we abbreviate AU B as AB.

The identifier 64 of a set A C N is defined as

1, B=A,
da(B) = .
0, B#£ABCN.
For any triplet of pairwise disjoint subsets A, B,C C N, the semi-elementary imset
uca,B|c) is defined as
ua,B|cy =0aBc +0c —6ac — dBc-

In the context of Studeny [8], we can encode a semi-elementary imset w4, 5| ¢y as the
corresponding conditional independence statement ALl B | C. If A =a and B =10
are singletons, the imset u(q ;| ¢y is called elementary. The set of all elementary imsets
is denoted by E(N).

Example 1. We assume that N = {1,2,3} and a,b, ¢ are desjoint elements in N. Let
us consider the following implication problem of conditional independence statements.

allble, alle = allbc

The following two imsets correspond to a 1Lb|c and a 1L c respectively: wip|cy =
dabe = Oac — Obe + ¢ and U(q ey = e — 0a — 6c + 0. Then we obtain

Ula,b|c) + Ula,c|) = dape — 0a — Ope + 6(0 = U(abc|)-
This means that a 1L b|c and a 1L ¢ imply a 1L be.
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Though the usual arguments based on imsets are very powerful, it is known that
they may make a mistake in proving conditional independence implication problem in
some cases. As an example, we consider the example in Corollary 2.1 and Example
4.1 of Studeny[8]:

allbled, clld|a, clLd|b, ¢l d|f. = cLld|ab

This relation is true. However, it seems to be hard to prove the relation by usual
arguments based on imsets. In fact, in Studeny [8], it is shown that it is impossible
to prove the above relation by direct use of imsets. In the next section, we give a new
method to partially overcome this difficulty. Our method broaden the applicability of
techniques based on imsets for the conditional independence implication problem.

3 A new method for the conditional independence
implication problem

The implication problem of conditional independence statements can be represented
as the problem of proving (or disproving)

{AiJ.LBZ'|Ci}ZI:1 = AJ_LB‘C (1)

The left-hand side is the set of given conditional independence statements.
Let p be a probability function. The following property holds for conditional
independence statement.

AL C|B < p(ABC)=q(AB)r(BC) for some q(AB),r(BC). (2)

Here for simplicity we are writing only the sets of variables “ABC, AB, BC” and
omitting the sample point x.
The right-hand side of (2) is a shorthand notation for

dq,r depending on AB- and BC-marginal such that
p(ABC;z) = q(AB;z)r(BC;x) Yz e X. (3)

Note that the left-hand side only depends on the ABC-marginal cell z4p¢ (i.e. com-
ponents of z in the index set ABC) of x. Similarly ¢(AB;z) depends only on z4p
and r(BC;z) depends only on zpc.

In the following we take the logarithm of p:

logp(ABC; x) = log q(AB;x) + logr(BC;z) Vre X. (4)

For A C N, let ha(z) = ha(za) be a real-valued function of x depending only on
the marginal z 4. We can consider ha as a vector in RY. Define L4 = span{ha(S;z)}
denote the linear subspace of R¥ spanned by functions depending only on the marginal
cell z 4. Define

LiacBy=1Lap+ Lpc
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as the (vector) sum of two spaces Lap and Lpc. We can equivalently write (4) as
logp(ABC;z) € Lia,c| By,

where we are again considering log p(ABC; ) as an element of R*Y. For everywhere
positive probabilities, by (2) we have

AJ_LO|B <~ 10gp(ABC;JC)EL<A7C‘B>.
Let
L{Ai U B;|CiY_, — Span({(SAiBiCi ((E) — 04,0, (SL’) — 0B, (.’E) + dc, (‘r)}{:l)
I
= {Zai((SAiBiCi (z) = da,c: (%) — OB, (:E) + dc; (LL‘)) |l eRi=1,... 7‘[}
i=1

(5)

be a linear subspace of RY spanned by “imsets” {u(a, 5, |c:) = 04,B,c; (¥) —0a,c, () —
§g,c; (z) + ¢, (x)}_,, now considered as functions of z.
Then we have the following proposition.

Proposition 1. If (logp(ABC;x)+ Lya, u B, ¢y, ) Liap|cy # 0, then (1) holds.

Next we introduce our new method. The method is based on an idea: “adding
extra conditional independence statements” to a given set of conditional independence
statements. Now we add extra conditional independence statements {E; L F; | G; }3-]:1
to the implication problem in (1) and consider

{Ai LB |G}y U{E; LLF; |G}, = ALB|C, (6)

which may be easier to prove, if true. The question is what kind of extra conditions
we can add without affecting the truth (or non-truth) of (1). To answer this question,
we make the following definition.

Definition 1. E 1L F'|G does not bridge AL B|C if
(EFG)NA=0 or (EFG)NB =10,
i.e., EFG intersects at most one of A and B.
Then we have the following theorem.

Theorem 1. Suppose that we check the implication of (1) only by the criterion of
1. Furthermore, assume that each E; 1L F;|G; does not bridge A 1L B|C. Then (1)
holds if and only if

{Ai LB, [Ci}{y U{E; LLF; |G}y = ALB|C (7)

holds.
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Proof. Suppose that (1) holds. Then by the given conditions {A; 1. B;|C;}!_; we
already have logp(ABC;x) € Lia,p|cy. Adding {E; 1L F; | Gj}j:l only adds more
decompositions of log p(ABC; x), so we might have more conditional independences.
However A 1L B |C still holds.

Suppose that we could prove (7) by the technique of Proposition 1. Then for some
coefficients o, 1 =1,...,1 and 8, j =1,...,J we can write

I
log p(ABC;x) + Y i(6a,5,0,(x) = da,c,(x) — dp,c,(z) + 0c, (x))

i=1

J
= h(ﬂ;‘) + Z/Bj(éEiFiGi (:C) —0B,G, ((,C) —dra, (CL‘) +d¢, (), (8)

J=1

where h(x) € Liap|cy.- Note that (8) holds for every » € X. Note also that
log p(ABC'; z) and h(z) depend only on x4p¢c. Fix components of x other than z4p¢
to particular values, say x?V\ABC in (8). Writing z = (zapc, x?V\ABC), we have

I
logp(ABC;zapc) + Y ai(0a,B,c.(xaBC, 83\ apc)
i=1
—da,0,(xaBe, 23 ape) — 0.0, (TaBO, B3 ape) + 8¢, (TaBe, 23 apc)
J
= h(zapc) + Y Bi(0mrc (Tanc: 2 apc)
j=1
— 0, (TaBC, B\ ape) — ORG, (TaBO, T3\ apc) + 0, (TaBC, B3 ape));

(9)

for every xapc. Now by the non-bridging assumption, the right-hand side of (9)
belongs to L4 p|cy. Hence, again by Proposition 1, we see that (1) holds.
O

Theorem 1 shows that given {A4; 1L B;|C;}_, and A 1L B|C, we can first add
every E Il F'|G, which does not bridge A 1L B | C, to the given conditions. Therefore,
if (1) is true, then it suffices to prove an easier problem (7).

Example 2. Let us consider the following implication problem:
allbled, clLdla, cld|b, cld|f. = cl.d]|ab. (10)

As discussed in the end of the previous section, though this relation is true, it is
impossible to derive it by direct use of imsets. Now we show that it is possible to derive
it by algebraic manipulation using Proposition 1 and Theorem 1. From Theorem 1,
to prove the relation of (10), we can add extra conditional independence statements,
such as allble, allb|d and a 1L b|Q, to a given set of conditional independence
statements. Then we obtain

Ua,b|ed) T Ue,d|a) T Uic,d|b) = Wic,d|0) — Wab|c) — Wa,b|d) T Ula,b|0) = U(c,d|ab)-
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From this, we have
(logp(abed; @) + Lia, 1 b oy, + Lysy ey 16,37.,) N L) avy 7 0-
Therefore, from Proposition 1, the relation of (10) is true.

As in Bouckaert et al. [9], we can formulate the implication problem of conditional
independence statements as a problem of finding a solution of the system of linear
equations.

Corollary 1. Let us consider the conditional independence implication problem of
(1). Assume that each E; 1L F}|G; does not bridge A L B|C. Then the relation of
(1) is true, if the following system of linear equation

Zuz U(A; B | Cy) +Z>\ UW(E; F; | G;) = U(A,B|C)

has a solution in {u; }_1,{)\; }] 1-

References

[1] Dan Geiger, Azaria Paz, Judea Pearl, Axioms and algorithms for inferences involv-
ing probabilistic independence, Information and Computation Volume 91, Issue 1,
Pages 128-141, 1991.

[2] Dan Geiger, Judea Pearl, Logical and algorithmic properties of conditional in-
dependence and graphical models, The Annals of Statistics Volume 21, Issue 4,
Pages 20012021, 1993.

[3] Francesco M. Malvestuto, A unique formal system for binary decomposition of
database relations, probability distributions and graphs, Information Sciences,
Volume 59, Pages 21-52, 1992 + Francesco M. Malvestuto, M. Studeny Comment
on “A unique formal ... graphs”, Information Sciences, Volume 63, Pages 1-2,
1992.

[4] Frantisek Matus Stochastic independence, algebraic independence and abstract
connectedness, Theoretical Computer Science, Volume 134, Issue 2, Pages 455—
471, 1994.

[5] Judea Pearl, Azaria Paz, Graphoids, graph-based logic for reasoning about rele-
vance relations, Advances in Artificial Intelligence, Volume II (B. Du Boulay, D
Hogg, L. Steels eds.), North-Holland, Elsevier, Pages 357-363, 1987.

[6] Mathias Niepert, Dirk Van Gucht, and Marc Gyssens, Logical and Algorithmic
Properties of Stable Conditional Independence, International Journal of Approz-
imate Reasoning, Volume 51, Issue 5, pages 531-543, 2010.



A new method for conditional independence inference 189

[7]

Milan Studeny. Conditional independence relations have no finite complete char-
acterization. Information Theory, Statistical Decision Functions and Random Pro-
cesses, Transactions of the 11th Prague Conference, Volume B (S. Kubik, J. A.
Visek eds.), Kluwer, Pages 377-396, 1992.

Milan Studeny. Probabilistic Conditional Independence Structures, Springer-
Verlag, London, 2005.

Remco Bouckaert, Raymond Hemmecke, Silvia Lindner, and Milan Studeny. Ef-
ficient Algorithms for Conditional Independence Inference, Journal of Machine
Learning Research, Volume 11, Pages 3453-3479, 2010.



ON WEAKNESS OF EVIDENTIAL NETWORKS*

Jifina Vejnarova
Institute Information Theory and Automation
Academy of Sciences of the Czech Republic

vejnar@utia.cas.cz

Abstract

In evidence theory several counterparts of Bayesian networks based on differ-
ent paradigms have been proposed. We will present, through simple examples,
problems appearing in two kinds of these models caused either by the conditional
independence concept (or its misinterpretation) or by the use of a conditioning
rule. The latter kind of problems can be avoided if undirected models are used
instead.

1 Introduction

When applying models of artificial intelligence to any practical problem one must cope
with two basic problems: uncertainty and multidimensionality. The most widely used
models managing these issues are, at present, so-called probabilistic graphical Markov
models.

The problem of multidimensionality is solved in these models with the help of
the notion of conditional independence, which enables factorization of a multidi-
mensional probability distribution into small parts, usually marginal or conditional
low-dimensional distributions (e.g. in Bayesian networks), or generally into low-
dimensional factors (e.g. in decomposable models). Such a factorization not only
decreases the storage requirements for representation of a multidimensional distribu-
tion but it usually also induces efficient computational procedures allowing inference
from these models.

Probably the most popular representative of these models are Bayesian networks,
while from the computational point of view so-called decomposable models are the
most advantageous. Naturally, several attempts to construct an analogy of Bayesian
networks have also been made in other frameworks as e.g. in possibility theory [5],
evidence theory [4] or in the more general frameworks of valuation-based systems
[13] and credal sets [7], while counterparts of decomposable models are, more or less,
omitted.

In this contribution we will confine ourselves to evidence theory, where several
counterparts of Bayesian networks based on different paradigms have been proposed

*The support of Grant GACR. 201/08/0539 is gratefully acknowledged.
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[4, 13, 19]. We will present, through two simple examples, problems appearing in these
models caused either by the conditional independence concept (or its misinterpreta-
tion) or by the use of different conditioning rules. The latter kind of problems can be
avoided if undirected models are used instead.

2 Basic Concepts

In this section we will briefly recall basic concepts from evidence theory [12] concerning
sets and set functions.

2.1 Set Projections and Joins

For an index set N = {1,2,...,n} let {X;};en be a system of variables, each X
having its values in a finite set X;. In this paper we will deal with multidimensional
frame of discernment Xy = X1 x Xg X ... x X,,, and its subframes (for K C N)
X = X,;cxX;. When dealing with groups of variables on these subframes, X will
denote a group of variables {X;};cx throughout the paper.

For M ¢ K C N and A C Xg, AM will denote a projection of A into Xjy:

AM —fy e Xy |z € Ay = atMY,

where, for M = {iy,ia,...,im},

M

Y = (@, Tigs -5 T, ) € X

In addition to the projection, in this text we will also need an opposite operation,
which will be called a join. By a join' of two sets A C X and B C X, (K,LCN)
we will understand a set

AMB:{xEXKuL:xiK cA & ot € B}.
Let us note that for any C C Xgz naturally C C CH¢ »q O+ but generally
C # CVE pq OV,

2.2 Set Functions

In evidence theory [12] two dual measures are used to model the uncertainty: belief
and plausibility measures. Both of them can be defined with the help of another set
function called a basic (probability or belief) assignment m on Xy, i.e.,

m: P(Xy) —[0,1],

where P(X ) is the power set of Xy, and } 4x, m(A4) = 1. Furthermore, we assume
that m(0) = 0.2

IThis term and notation are taken from the theory of relational databases [1].
2This assumption is not generally accepted, e.g. in [2] it is omitted. The consequences of this
omission will be mentioned several times throughout this paper.
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A set A e P(Xy) is a focal element if m(A) > 0. Let F denote the set of all focal
elements, a focal element A € F is called an m—atom if for any B C A either B = A
or B £F. In other words, m—atom is a setwise-minimal focal element.

Belief and plausibility measures are defined for any A C X by the equalities

Bel(A) = Y m(B), Pi(A)= > m(B), (1)

BCA BNA#D

respectively. It is well-known (and evident from these formulae) that for any A €
P(Xn)

Bel(A) < PI(A), PI(A) =1 — Bel(A©), (2)

where A® is the set complement of A € P(Xy). Furthermore, basic assignment can
be computed from belief function via Mobius inverse:

m(A) = > (-1)"\PIBel(B), (3)

BCA

i.e. any of these three functions is sufficient to define values of the remaining two.
For a basic assignment m on Xx and M C K a marginal basic assignment of m
is defined (for each A C Xyy):

m*M(A) = > m(B).

BCXy:BM=A

3 Conditioning

Conditioning belongs to the most important topics of any theory dealing with uncer-
tainty. From the viewpoint of the construction of Bayesian-network-like multidimen-
sional models it seems to be inevitable.

3.1 Conditioning of Events

In evidence theory the “classical” conditioning rule is the so-called Dempster’s rule of
conditioning defined for any ) # A C Xy and B C Xy such that PI(B) > 0 by the
formulae

Bel(AU B®) — Bel(BC
Bel(AlpB) = : 1—36)1(30)( 3

PI(AN B)

PI(A|pB) = ~PIB) (4)

Let us note that in [2] a bit different formulae are used: conditional beliefs and
plausibilities are not normalized. It corresponds to the omission of the assumption

m(0) = 0.
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This is not the only possibility how to condition, another — in a way symmetric
— conditioning rule is the following one, called focusing defined for any 0 # A C Xy
and B C Xy such that Bel(B) > 0 by the formulae

Bel(AlpB) = Bi_i,(e’?(;f), (5)
cy c
e~ PAUEO P

Formulae (4) and (5) are, in a way, evidential counterparts of conditioning in
probabilistic framework. Let us note that the seemingly “natural” way of conditioning

m(A|pB) — M

is not possible, since m(A|pB) need not be a basic assignment. It is caused by a
simple fact that m, in contrary to Bel and PI, is not monotonous with respect to set
inclusion.

3.2 Conditional Variables

However, from the viewpoint of evidential networks conditioning of variables is of pri-
mary interest. In [18] we presented two definitions of conditioning by variables, based
on Dempster conditioning rule and focusing, we proved that these definitions are cor-
rect, nevertheless, their usefulness for multidimensional models is rather questionable,
as thoroughly discussed in the above-mentioned paper.

Therefore, in [19] we proposed a new conditioning rule which is, in a way, a gener-
alization of (6).

Definition 1 Let Xi and X, (KN L = () be two groups of variables with values
in Xg and Xp, respectively. Then the conditional basic assignment of Xk given
X1 € BC Xy (for B such that m**(B) > 0) is defined as follows:

2. mO
CgXKuLi
CIE—A&CIL=B (7)

mtt(B)

mXK‘PXL(A‘PB) =

for any A C Xg.

Although we said above, that it makes little sense for conditioning of events, it is
sensible in conditioning of variables, as expressed by Theorem 1 proven in [19]. The
above-mentioned problem of non-monotonicity is avoided, because a marginal basic
assignment is always greater than (or equal to) the joint one.

Theorem 1 The set function mx,|,x, defined for any fired B C X, such that
m*(B) > 0 by Definition 1 is a basic assignment on X .
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4 Conditional Independence and Irrelevance

Independence and irrelevance need not be (and usually are not) distinguished in the
probabilistic framework, as they are almost equivalent to each other. Similarly, in pos-
sibilistic framework adopting De Cooman’s measure-theoretical approach [9] (particu-
larly his notion of almost everywhere equality) we proved that the analogous concepts
are equivalent (for more details see [15]).

4.1 Independence

In evidence theory the most common notion of independence is that of random set
independence [6]. It has already been proven [16] that it is also the only sensible one.

Definition 2 Let m be a basic assignment on Xy and K, L C N be disjoint. We say
that groups of variables X and X, are independent with respect to a basic assignment
m (in notation K I L [m]) if

m‘LKUL(A) — miK(A,LK) .miL(AiL)
for all A C Xy, for which A = AYK x AL and m(A) = 0 otherwise.

This notion can be generalized in various ways [3, 13, 16]; the concept of conditional
non-interactivity from [3], based on conjunctive combination rule, is used for construc-
tion of directed evidential networks in [4] (cf. also Section 5.3). In this paper we will
use the concept introduced in [10, 16], as we consider it more suitable: in contrary
to other conditional independence concepts [3, 13] it is consistent with marginaliza-
tion [14], in other words, the multidimensional model of conditionally independent
variables keeps the original marginals (for more details see [16]).

Definition 3 Let m be a basic assignment on Xy and K,L, M C N be disjoint,
K # () # L. We say that groups of variables Xk and X, are conditionally independent
given X with respect to m (and denote it by K 1L L|M [m]), if the equality

mJ,KuLuM(A) _mJ,M(AJ,M) _ mJ,KuM(Au(UM) _muuM(AuuM)

holds for any A C Xgxurun such that A = AYEYUM g ALLUM - and m(A) = 0
otherwise.

It has been proven in [16] that this conditional independence concept satisfies so-
called the semi-graphoid properties taken as reasonable to be valid for any conditional
independence concept and it has been shown in which sense this conditional indepen-
dence concept is superior to previously introduced ones [3, 13].

4.2 Irrelevance

Irrelevance is usually considered to be a weaker notion than independence (see e.g.
[6]). It expresses the fact that a new piece of evidence concerning one variable cannot
influence the evidence concerning the other variable, in other words is irrelevant to it.
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More formally: group of variables Xy, is érrelevant to X (K N L = () if for any
B C X, such that the left-hand side of the equality is defined

MXk|Xy, (A|B) = m(A) (8)

for any A C X .3

It follows from the definition of irrelevance that it need not be a symmetric relation.
Let us note, that in the framework of evidence theory neither irrelevance based on
Dempster conditioning rule nor that based on focusing even in cases when the relation
is symmetric, imply independence, as can be seen from examples in [18].

Generalization of this notion to conditional irrelevance may be done as follows.
Group of variables X, is conditionally irrelevant to X given Xy (K, L, M disjoint,
K#0#L)if

MX e x5 X (AIB) = mix e x,, (A BHY) (9)

is satisfied for any A C X and B C Xy, such that both sides are defined.

Let us note that the conditioning in equalities (8) and (9) stands for an abstract

conditioning rule (any of those mentioned in the previous section or some other [8]).
However, the validity of (8) and (9) may depend on the choice of the conditioning rule.

4.3 Relationship Between Independence and Irrelevance

As mentioned at the end of preceding section, different conditioning rules lead to
different irrelevance concepts. Nevertheless, when studying the relationship between
(conditional) independence and irrelevance based on Dempster conditioning rule and
focusing we realized that they do not differ too much from each other, as suggested
by the following summary.

For both conditioning rules:

e Irrelevance is implied by independence.

e Irrelevance does not imply independence.

e Irrelevance is not symmetric, in general.

e Even in case of symmetry it does not imply independence.

e Conditional independence does not imply conditional irrelevance.

The only difference between these conditioning rules is expressed by the following
theorem proven in [18].

Theorem 2 Let X and Xy be conditionally independent groups of variables given
X under joint basic assignment m on Xgorunm (K, L, M disjoint, K # 0§ # L).
Then

MX g |p XL XM (AlFB) = mXKlFXJM(A|FB\LM) (10)

for any m*FUM _qtom B C X o such that BYM is mY™ _atom and A C Xk

3Let us note that somewhat weaker definition of irrelevance one can found in [2], where equality is
substituted by proportionality. This notion has been later generalized using conjunctive combination
rule [3].
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From this point of view focusing seems to be slightly superior to Dempster con-
ditioning rule, but still it is not satisfactory. However, the new conditioning rule
introduced by Definition 1 is more promising, as suggested by the following theorem,
proven in [19].

Theorem 3 Let K,L, M be disjoint subsets of N such that K,L # 0. If X, and
Xy, are independent given Xy (with respect to a joint basic assignment m defined on

XkurLum ), then Xy, is irrelevant to X given Xy under the conditioning rule given
by Definition 1.

The reverse implication is not valid in general, which expresses the expected prop-
erty: conditional independence is stronger than conditional irrelevance.

However, in Bayesian networks also the reverse implication plays an important role,
as for the inference, the network is usually transformed into a decomposable model.
Nevertheless, the following assertion proven in [20] holds true.

Theorem 4 Let K, L, M be disjoint subsets of N such that K, L # 0 and mx |, x,
be a (given) conditional basic assignment of Xy given Xpuy and mx, ,,, be a basic
assignment of Xpun. If Xp is irrelevant to X given Xy under the conditioning
rule given by Definition 1, then X and X1, are independent given X s (with respect
to a joint basic assignment m = MX | pXron " M XLon defined on Xgurum)-

5 (Directed) Evidential Networks and Compositional
Models

In this section we will deal with directed evidential networks [4] and evidential networks
[20]. These two models differ not only by the conditioning rule, but also, and it seems
to be more important, by the interpretation of graph structure of the model.

While in evidential networks conditional basic assignment is assigned to every node
given its parents (analogously to Bayesian networks), in directed evidential networks
conditional beliefs are assigned to arcs, i.e. to every node as many conditionals are
assigned as is the number of its parents. These conditionals are subsequently combined
by the conjunctive combination rule.

The difference between directed evidential networks and compositional models will
be described in Section 5.3 by a simple example, while the lost of information in
evidential networks (in comparison with compositional models) in Section 5.4. Before
doing that we need to recall the concept of compositional models.

5.1 Compositional models

Compositional models are based on the concept of the operator of composition of basic
assignments, introduced in [11] in the following way.

Definition 4 For two arbitrary basic assignments my on Xg and ms on X, a com-
position my > my is defined for all C' C Xy by one of the following expressions:
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(a) if myEE(CYENLY > 0 and C = CY5 b CYE then

my (CV) - my(CHE)
m%KﬂL(ClKﬂL) ’

(m1 > m2)(0) =

(b) if my""H(CHL) = 0 and C = CHE x X\ then

(m1 >my)(C) = my (CHF);

(c) in all other cases
(m1 > m2)(0) =0.

From the basic properties of this operator (proven in [10, 11]) it follows that op-
erator of composition is not commutative in general, but it preserves first marginal
(in case of projective basic assignments both of them). In both these aspects it dif-
fers from conjunctive combination rule. Furthermore, operator of composition is not
associative and therefore its iterative applications must be made carefully, as we will
see later.

A lot of other properties possessed by the operator of composition can be found in
[10, 11], nevertheless here we will confine ourselves to the following theorem (proven
in [10]) expressing the relationship between conditional independence and operator of
composition.

Theorem 5 Let m be a joint basic assignment on Xy, K, L C M. Then (K \ L) 1L
(L\ K)|[(KNL) [m] if and only if

miKUL(A) = (mu{ l>m¢L)(A)
for any A C Xgur.

Now, let us consider a system of low-dimensional basic assignments m1,mas, ..., mn,
defined on Xg,,Xk,,..., Xk, , respectively. Composing them together by multiple
application of the operator of composition, one gets multidimensional a basic assign-
ment on Xg, Uk,u...uk,. However, since we know that the operator of composition
is neither commutative nor associative, we have to properly specify what “composing
them together” means.

To avoid using too many parentheses let us make the following convention. When-
ever we write the expression mq >ms > ...>m, we will understand that the operator
of composition is performed successively from left to right:*

mi>mob...>my, = (...((Mm1>mg)>mg)>...)>my,. (11)

Therefore, multidimensional model (11) is specified by an ordered sequence of low-
dimensional basic assignments — a generating sequence mi,ma, ..., My.

4Naturally, if we want to change the ordering in which the operators are to be performed we will
do so using parentheses.
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5.2 Evidential network generated by a perfect sequence

From the point of view of artificial intelligence models used to represent knowledge in
a specific area of interest, a special role is played by the so-called perfect sequences,

i.e., generating sequences mj, Ma, . .., My, for which
mibmg = mobmg,
mibmobimg = m31>(m1 l>m2),
mibmab...bM, = mpb>(Mmib...>Mmy_1).

The property explaining why we call these sequences “perfect” is expressed by the
following assertion proven in [10].

Theorem 6 A generating sequence my,ma, . .., My is perfect if and only if all assign-
ments mi,Mma, ..., My are marginal assignments of the multidimensional assignment
mib>mobl...DMy:

(my>mab...>my,) i = mj,

forallj=1,... n.

Now, let us recall a simple algorithm for the construction of an evidential network
from a perfect sequence of basic assignments [17].

Having a perfect sequence my, ma, ..., m, (mg being the basic assignment of X, ),
we first order all the variables for which at least one of the basic assignments my is
defined in such a way that first we order (in an arbitrary way) variables for which m,
is defined, then variables from mo which are not contained in mi, etc.® Finally we
have

{X1, X2, X3,..., X} = {Xi}iek,u. UK, -

Then we get a graph of the constructed evidential network in the following way:
1. the nodes are all the variables X1, X5, X3,..., Xk;

2. there is an edge (X; — X;) if there exists a basic assignment m, such that both
,j € Koy j€ K1 U...UKy_1 and either i € K1 U...UKy_; ori < j.

Evidently, for each j the requirement j € Ky, j &€ K1 U...U Ky_; is met exactly
for one £ € {1,...,n}. It means that all the parents of node X; must be from the
respective set {X;};cx, and therefore the necessary conditional basic assignments
Mj|pa(;) can easily be computed from basic assignment m, via (7).

It is also evident, that if both ¢ and j are in the same basic assignment and
not in previous ones, then the direction of the arc depends only on the ordering of
the variables. This might lead to different independences, nevertheless, the following
theorem proven in [17] sets forth that any of them is induced by the perfect sequence.

5Let us note that variables X1, Xa, ..., X} may be ordered arbitrarily, nevertheless, for the above
ordering proof of Theorem 7 is simpler than in the general case.
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Table 1: Basic assignments m; and conditional basic assignments m, ;.

ACC; | m(A) DCB | m;(D)
{hi} 0.49 {b} 0.49
{t;} 0.49 {b} 0.49

{h1,t1} | 0.02 {b,b} 0.02

Table 2: Joint basic assignment m of variables C7,C5 and B.

{b}

{6}

{b,b}

{he} {t2} {h2,t2}

{he} {t2} {ho,to}

{he} {ta2} {ho,t2}
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{hi} | 024 0 0 0 024 0 0 0 001
{3 | 0 024 0 |024 0 0 0 0 001
{hi,t}] 0 0 0 0 0 0 |001 001l ~0

Theorem 7 For a belief network defined by the above procedure the following inde-
pendence statements are satisfied for any j =2,...k:

{7} L ({i <4} \pa(h)) | pa(y). (12)

5.3 Example: two coins toss

Let us consider two fair coins toss expressed by variables C; and Cy with values in Cq
and Ca, respectively (C; = {h;,t;}), and the basic assignments m; and msy (contained
in the left part of Table 1) expressing the fact that the result of any of the coins may
from time to time be unknown. The results of tossing two coins are usually considered
to be independent, therefore the joint basic assignment mys is just a product of these
mq and ms (cf. definition of random set independence at the beginning of Section 4).

Now, let us consider one more variable B expressing the fact the bell is ringing,
i.e. B = {b,b}. It happens only if the result on both coins is the same (two heads
or two tails). It is evident, that B depends on both C; and C5, which corresponds
to the graph in Figure 5.3 and (due to deterministic dependence of the values of B

@ ® @

2/
Figure 1: Graph G from Example: two coin toss.

on the values of C; and C5) the joint basic assignment of the three variables is in
Table 2. The above-mentioned graph can easily be obtained from perfect sequence of
basic assignments m1, ms and ms = m (contained in Tables 1 and 2) via the algorithm
presented in the preceding section.
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Table 3: Joint basic assignment of variables C1,Cy and B based conjunctive combi-
nation rule; b* stands for either b or b.

m {b*} {b, 5}

{ho}  {to} A{ho,to} | {ho}  {ta} {ho,to}
{hl} 0.0624 0.0624 0.0025 | 0.0001 0.0001 ~0
{t1} 0.0624 0.0624 0.0025 | 0.0001 0.0001 ~0

{hl, tl} 0.0025 0.0025 0.0001 ~0 ~0 ~0

The approach suggested by Ben Yaghlane et al. [4] is completely different. The
authors start from belief functions of C; and C5 and conditional belief functions of B
given C7 and Cs, respectively. To make the difference between these two approaches
more apparent we will use basic assignments instead of belief functions (belief func-
tions, nevertheless, can be easily obtained from them by (1)). The conditional basic
assignments of B given C; and Cj, respectively, can be found in the right part of
Table 1. Let us note that these conditional basic assignments do not depend on the
condition, as the results of tossing two coins are independent and therefore also the
event that the bell rings does not depend on the result at one coin.

The values of joint basic assignments is computed from Tables 1 using (non-
normalized) conjunctive combination rule. Results of these computations can be found
in Table 3.

It is evident that the independence (non-interactivity) between coins C; and Cy is
not valid any more — it has been substituted by conditional non-interactivity, which
does not make a sense, as 'y is strongly dependent on Cs whenever B is known.

5.4 Evidential Network vs Compositional Model

Theorem 3 makes it possible to define evidential networks in a way analogous to
Bayesian networks, but simultaneously brings a question: are these networks advan-
tageous in comparison with other multidimensional models in this framework? The
following example brings, at least partial, answer to this question.

Example 1 Let X7, X5 and X3 be three binary variables with values in X; = {a;,a;},
1,2,3, and m be a basic assignment on X; x X5 x X3 defined as follows

m(Xy x Xy x {az}) = .5,
m({(a1,az2,as), (a1, az,as)}) = .5.

Variables X7 and X5 are conditionally independent given X3 with respect to m. There-
fore also X5 is irrelevant to X; given X3, i.e.

mxl\Xzs(A|B) :mX1|X3(A‘BJ'{3})7 (13)

for any focal element B of m*{?3}. As both m*{?3} and m*{3} have only two focal
elements, namely Xy x {as} and {(az, a3), (Go, a3z)} and {az} and X3, respectively, we
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have

mx,|px,s(X1|X2 x {as}) = mx,,x,(Xi[{as}) =1, (14)
Mx,|p s (X1 {(a2,a3), (a2,a3)}) = mx,|,x,(X1|X3) = 1. (15)

Using these conditionals and the marginal basic assignment m*{?3} we get a basic
assignment m different from the original one, namely

ﬁ’L(Xl X X2 X {dg}) = .5,
’I’?L(Xl X {(ag,ag), (ag,ag)}) =.5.

Furthermore, if we interchange X; and X, we get yet another model, namely

ﬁ’L(Xl X X2 X {(_13}) = .5,
rh(Xg X {(al,&g), (dl,ag)}) =.5. <>

The conditional independence of X; and X5 given X3 and relation (13) correspond
to a directed graph in Figure 5.4, which leads to the following system of (conditional)

Figure 2: Graph G from Example 1.

basic assignments:

m¢2(X2) =1,
me\Psz({a'fi}‘X?) = MX;|pXo (X2|X2) =1,

and mx, |, x, as suggested in right-hand side of (14) and (15).
The final model
Th(Xl X X2 X {C_Lg}) = .5,
’fh(Xl X Xg X Xg) =.5.

is again different, as instead of basic assignment m*?? (as in Example 1) we used its
marginal and conditional.

Therefore it is evident, that evidential networks are less powerful than e.g. com-
positional models [10], as any of these threedimensional basic assignments can be
obtained from two twodimensional ones using the operator of composition.

6 Conclusions

This contribution was devoted to two kinds of multidimensional models with directed
graph structure, namely directed evidential networks and evidential networks.

In directed evidential networks the graph structure is used in different sense than
in Bayesian networks (it resembles rather so-called pseudobayesian networks), which
may lead to senseless results, as we presented by a simple example.
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Evidential networks, in contrary, keep the sense of the graphical structure known
from Bayesian networks, nevertheless their weakness consists in conditioning, which
may destroy the structure of the original focal elements.

From this point of view compositional models seem to be more appropriate mul-
tidimensional models in the framework of evidence theory than these two kinds of
networks.
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Abstract

ST Elevation Myocardial Infarction (STEMI) is the leading cause of death
in developed countries. The objective of our research is to design and verify a
predictive model of hospital mortality in STEMI based on clinical data about
patients that could serve as a benchmark for evaluation of healthcare providers.
In this paper we present results of an experimental evaluation of different machine
learning methods on a real data about 603 patients from University Hospital in
Olomouc.

1 Introduction

In developed countries ST Elevation Myocardial Infarction (STEMI) is responsible for
more than a half of deaths. Its treatment has a significant socio-economic impact. The

*QOur research was supported by the Czech Science Foundation through grant nr. 201/08/0539.
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main objective of our research is to design and verify a predictive model of hospital
mortality in STEMI based on clinical data about patients available at the beginning
of their hospitalization. This model can be used not only as a decision support tool
that supports medical decisions about patients’ treatments but also as a benchmark
for evaluation of healthcare providers, which is our main motivation for the research
reported in this paper.

The motivation for this type of benchmarking is that mere mortality does not reflect
severity of the illness at the hospital admission. There are hospitals that more often
treat complicated cases and mere mortality would not be fair to them. Therefore the
mortality should be risk adjusted. For this purpose a good model describing influence
of risk factors on the mortality is needed.

In this paper we will present the results of our experimental evaluation of different
machine learning methods on a real data from University Hospital in Olomouc.

2 Dataset of patients with STEMI

Our dataset contains data of 603 patients admitted to University Hospital in Olomouc
for STEMI. The average age was 65 years. There were 431 men (71%) and 172 women
(29%) in the dataset. Our goal is to classify patients into two classes according to
whether they survive 30 days or not. This criteria is called 30-days mortality [8].
The value 0 will correspond to survival while the value 1 to non-survival. Since the
intended use of a constructed classifier is the evaluation of healthcare quality we use
only information about patients’ health state at the time of their hospital admission.
In data we have 23 attributes of different types and value range. They were selected
by cardiologists since they may influence STEMI mortality. The attributes are listed
in Table 1. In the first group there are basic demographic characteristics and body
measurements. The attributes of the second group describe the location and the
mortality risk of STEMI. The third group consists of laboratory tests.

Some attribute values are missing for some patients. In total 3.2% of values are
missing. As it can be seen from Table 1 the attributes are of different types by their
nature. Some classification methods can handle certain types of attributes only and
thus require a transformation of attributes’ values.

2.1 Ordinal attributes

Ordinal attributes are attributes whose values have an ordering of values that is natural
for the quantification of their impact on the class. This is satisfied by all attributes
that can take only two values — even if they are nominal, e.g. by Gender®. In our data
it seems it can be assumed for most real-valued attributes, but note that there might
exist laboratory tests whose values deviating from a normal range in both directions
(i.e. both lower and higher values) may increase the probability of death?. However,
there is no natural ordering of the values of the nominal attribute STEMI since its

1For this purpose we encode Gender using two numbers: 0 for male and 1 for female.
2In order to allow modeling this type of influence we will transform such attributes into two
attributes. We will discuss this in the next subsection.
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Table 1: Attributes

Attribute Code type value range in data

Gender SEX nominal {male, female}

Age AGE real [23,94]

Height HT real [145, 205

Weight WT real [35, 150]

Body Mass Index BMI real [16.65,48.98]

- STEMI Location STEMI = nominal {inferior, anterior,

lateral}

Killip classification at ad- KILLIP integer  {1,2,3,4}

mission

- Kalium K real  [2.25,7.07

Urea UR real [1.6,46.5]

Kreatinin KREA real [17,525]

Uric acid KM real [109, 935]

Albumin ALB real [23,53.5]

HDL Cholesterol HDLC real [0.38,2.21]

Cholesterol CH real [1.8,9.59]

Triacylglycerol TAG real [0.31,8.13]

LDL Cholesterol LDLC real [0.63,7.79]

Glucose GLU real [4.2,25.7]

C-reactive protein CRP real [0.3,359]

Cystatin C CYSC real [0.38,5.22]

N-terminal prohormone of NTBNP  real [22.2, 35000]

brain natriuretic peptide

Troponin TRPT  real [0, 25]

Glomerular filtration rate GFMD  real [0.13,7.31]

(based on MDRD)

Glomerular filtration rate GFCD  real [0.09,7.17]

(based on Cystatin C)

values are locations. Fortunately, this problem can be simply overcame by creating
one binary attribute for each state of STEMI indicating whether STEMI takes this
state or not. We denote new binary attributes as STEMI_ inferior, STEMI_anterior,
and STEMI lateral. We will refer to data in this form as D.ORD.

2.2 Discrete attributes

Some classification methods require a finite number of values of each attribute — i.e.,
discrete attributes. In order to get statistically reliable estimation the number of
values should be as low as possible (and sensible). The transformation of a real-
valued attribute into an attribute with finitely many values is called discretization.
We performed discretization of all real-valued attributes. We used different number of



Machine learning methods for mortality prediction in patients with STEMI 207

values depending on the nature of each attribute. Generally, it is difficult to find
the optimal number and the values of split points in discretization. Fortunately,
there exists the Czech National Code Book that classifies numeric laboratory results,
with respect to age and gender, into nine groups 1,2,...,9. Group 5 corresponds to
standard values in the standard population. The groups < 5 to decreased values and
groups > 5 to increased values. We discretized all laboratory tests X so that for each
test we created two new attributes:

e One attribute for a decreased value of the test — denoted X_low — with state 0
if the value is within the normal range. Values 1,2,3,4 became values of this
attribute.

e Another attribute for the increased value of the test — denoted X_high — again
with state 0 if the value is within the normal range. Values 6,7,8,9 became
values of this attribute.

The attributes Age, Height, and Weight were discretized into more than two groups
(10, 4, and 4, respectively). We will refer to data in this form as D.DISCR.

2.3 Binary attributes

However, as we will see in Section 4 the performance of tested methods using discretiza-
tion described in Section 2.2 was inferior to discretization to only binary attributes,
where all laboratory tests are encoded using two binary attributes. The first attribute
takes value 0 for the standard values of the test and value 1 if the values are decreased.
The second attribute takes value 0 for the standard values of the test and value 1 if the
values are increased. The attribute Killip classification was transformed by replacing
value 1 by 0 and by joining the values 2, 3,4 into one value 1. The attributes Age,
Height, and Weight were removed since they appeared not to be relevant for mortal-
ity. From the demographic group of attributes only Gender and the Body Mass Index
(BMI) were kept with BMI being encoded using two binary attributes BMI_high and
BMI_low. We will refer to data in this form as D.BIN.

2.4 Attribute selection

When learning classifiers from datasets we used every dataset in two different ways:
e all attributes were included or

e only attributes selected by the attribute selection method CfsSubsetEval from
Weka [6] were included.

CfsSubsetsEval method [5] selects a subsets of attributes that are highly correlated
with the class while having low intercorrelation. We searched the space of all subsets
by a greedy best first search with backtracking. Data D after the application of this
attribute selection method will be suffixed as D.AS.
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3 Tested classifiers

For tests we used a large subset of classifiers implemented in Weka [6]. Classifiers that
performed best in the preliminary tests qualified for the final tests. In the final tests
we compared following classifiers:

e Logistic regression (two versions):
LOG.REG - logistic regression model with a ridge estimator [10].

LOG.BOOST - LogitBoost with simple regression functions as base learners
used for fitting the logistic models [9].

e Decision tree C4.5 — pruned C4.5 decision tree [11].

e Naive Bayes classifier (two versions):

NB.SIMPL — Naive Bayes classifier which estimates Gaussian distribution
when learned from real-valued (numeric) attributes [3].

NB — Naive Bayes classifier which also uses estimator classes. Numeric
estimator precision values are chosen based on analysis of the training data [7].

e NN — Artificial Neural Network Multilayer Perceptron. The nodes in this net-
work model sigmoid functions [2].

e Bayesian network classifier (two versions):

BN.K2 — Bayesian Network classifier learned by K2 algorithm [1] (with
unrestricted number of parents).

BN.TAN — Tree Augmented Naive Bayes classifier [4].

4 Results of experiments

We compared the classifiers using Weka [6]. We used the 10-fold cross-validation
methods. The results are summarized in Table 2 using the following two measures of
prediction quality:

e Accuracy (ACC), which is the number of true positive and true negative classifi-
cation divided by total number of classifications. It is reported using percentage
scale (i.e. multiplied by 100).

e Area under the ROC curve (AOC). The ROC curve depicts the dependence of
True Positive Rate (vertical axis) on False Positive Rate (horizontal axis) both
as functions of the threshold.

In Table 2 we can observe several interesting things:

First, if we compare results of a single classifier on different versions of data, we can
see that the best results are mostly achieved with D.BIN.AS, i.e. with discretized data,
where each attribute is binary. This observation confirms the general recommendation
that if the number of data records is not large then the discretization should not be
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0.87 + STEMI_lateral * -0.41 + ALB * -0.08
+ HDLC * 0.21 + CYSC * 0.24 + KILLIP * 0.31

-1.64 + ALB_low * 0.76 + CYSC_high * 0.62 + KILLIP * 0.68

Figure 1: LOG.BOOST for D.ORD.AS (up) and D.BIN.AS (down).

fine-grained. We were able to improve the classifiers’ performance due to a good
discretization of original ordinal data based on expert knowledge of the domains of
attributes.

Secondly, attribute selection methods also helped to improved performance. Origi-
nally, we did’t have large number of attributes since we started with only 23 attributes.
But the performance of most classifiers improved if only few of the most relevant at-
tributes were included. This also confirms the general recommendation that in order
to avoid overfitting of training data the models should be as simple as possible.

Finally, when comparing different classifiers we can see that there is not big dif-
ference between their accuracy. Actually, the high accuracy could be achieved by a
primitive classifier that would assign all instance to class 0, i.e. all patients would sur-
vive 30 days. Its accuracy would be 94.03%, which is the relative number of patients
that survive STEMI in our data. However, its AUC would be very low, only 0.465.
Therefore we prefer classifiers that maximize both criteria at the same time. From this
point of view the classifiers C4.5 and NN seem inferior to LOG, NB, and BN families.
There are not huge differences between later three families, but if we should choose
two best performing classifiers it would be LOG.BOOST and BN.TAN that have the
best AUC and ACC from all classifiers, respectively.

Next we will present our choice of the best performing classifiers in more detail.
In Figure 1 we compare LOG.BOOST for two versions of data — original ordinal and
binarized data. Both formulas are for logit of probability of Mortality=1. Although
there are some similarities between these two classifiers they are not exactly the same.
Note that splitting laboratory tests ALB and CYSC into two attributes ALB_low,
ALB_high and CYSC_ow and CYSC_high helps to make explicit the impact of low
values of ALB and high values of CYSC on the mortality. Also note that while in the
first formula KILLIP takes values 1,2, 3,4 in the second one it is only 0 (corresponding
to the original 1) and 1 corresponding to the original 2,3, 4. Albeit the second model
is simpler it has substantially higher value of AUC. Actually, according to AUC it is
the best performing classifier.

The AUC values of C4.5 classifiers were quite low. However, it is interesting to see
that the C4.5 for binarized data despite its extreme simplicity has quite good accuracy
ACC and performs actually better than more complex C4.5 build from ordinal data.
See Figure 2. In each leaf the first number after colon is the classification. The number
in parenthesis is the total number of instances reaching that leaf (since our data has
missing attribute values we got decimal numbers).

Finally, we add a comment on two Bayesian network classifiers. In Figure 3 we
compare Tree Augmented Naive Naive Bayes classifier (up) and Bayesian Network
classifier learned by K2. Despite the BN learned by K2 was allowed to have more
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CYSC <= 1.64: 0 (553.0)

CYSC > 1.64
HDLC <= 0.56: 1 (5.0)
HDLC > 0.56
KILLIP <= 1

|  ALB <= 25.2: 1 (2.21)
|  ALB > 25.2: 0 (29.79)
KILLIP > 1

| UR <= 15.8: 1 (6.0)

|
|
I
|
|
|
|
I | UR > 15.8: 0 (7.0)

CYSC_high = 0: 0 (526.0)
CYSC_high = 1

|  ALB_low = 0: 0 (63.29)
| ALB_low = 1: 1 (13.71)

Figure 2: C4.5 for D.ORD.AS (up) and for D.BIN.AS (down).

parents of each attributes than TAN? it finally contains less edges (only four edges
between attributes) and its performance is comparable with BN.TAN.

5 Conclusions

In this paper we compare different machine learning methods using a real medical
data from a hospital. The best performance was achieved on discretized data where
the discretization was based on the expert knowledge about the attributes (mostly on
standard scale of results of laboratory tests) and the attributes had only two values.
The best performing classifiers were based on logistic regression and on simple Bayesian
networks. In our future research we would like to extend the set of attributes with
other clinical data and get datasets with a larger number of patients.
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Abstract

Probability logic studies the properties resulting from the probabilistic in-
terpretation of logical argument forms. Typical examples are the probabilistic
Modus Ponens or Modus Tollens. Argument forms with two premises usually
lead from precise probabilities of the premises to imprecise or interval probabil-
ities of the conclusion. In the contribution we study generalized inference forms
having three or more premises. Recently Gilio has shown that these general-
ized forms “degrade”—more premises lead to more imprecise conclusions, i.e.,
to wider intervals. We distinguish different forms of degradation. We anal-
yse Predictive Inference, Modus Ponens, Bayes’ Theorem, and Modus Tollens.
Special attention is spend to the case where the conditioning events have zero
probabilities.

1 Introduction

Consider a knowledge base that contains the observations Dy, Do, D3. From the
knowledge base it follows that P(H|Di A Dy) € [0.1,0.12]. In addition from the
knowledge base it follows that P(H|Dy A Dy A D3) € [0.6,0.9]. On which of the two
probability intervals should we base the probability of H? Three properties are to be
considered for this decision: (i) The width of the intervals; the interval [0.1,0.12] is
tighter than [0.6,0.9], (ii) the position of the intervals; the positions of [0.1,0.12] and
[0.6,0.9] are rather different, (iii) the amount of information; D1 A D5 is less specific
than D; A Dy A D3. The principle of total evidence requires to base the updated
probability of H on P(H|Dy A Dy A D3). However, this leads to the more imprecise
interval. In conditional probability logic we are confronted with the above situation
in many cases. Contrary to what one would expect, more specific information leads to
more imprecise conclusions. Several investigations [3, 9, 4] have shown that the width
of the interval of the conclusion increases as the number of premises increases. This
property has been called “degradation in conditional probability logic”.

Modus Ponens is the inference from the premises {4, A — B} to the conclusion B.
Conditional probability logic determines the set of all coherent probability values of
the conclusion if a certain coherent probability assessment on the premises is given.
This set is according to de Finetti’s Fundamental Theorem [2] an interval or a point
value. Empirical findings strongly indicate that people interpret the probability of
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a conditional as the conditional probability of the corresponding conditional event
[7]. The probabilistic version of Modus Ponens is consequently the inference from
the premises {P(A) = a, P(B|A) = B} to the conclusion P(B) € [af,af + 1 — a].
Generalized probabilistic Modus Ponens determines the interval P(H) € [¢’, "] if the

premises {P(E}) = a1,..., P(E,) = an, P(H| \ E;) = 8} are given.
i=1

For a generalized inference form we denote by I,, the interval for the conclusion if n
premises are given. Let |I;| be the width of the interval I;. A generalized inference
form degrades if and only if for all ¢, € N: If ¢ < j, then |I;| < |I;|. To study
degradation in more detail, we distinguish two forms of degradation. A generalized
inference form strongly degrades if and only if for all ¢,j € N: If ¢ < j, then I; C I;.
A generalized inference form weakly degrades if and only if it degrades and if for some
k,l e NI € I, and I} I, . Suppose that [ > k. Because for the prediction of an
event the position of it’s probability is of main importance, a new position I Z I; of
the interval I; compensates for its greater width. Consequently, although both forms
of degradation form a problem to the application of conditional probability logic to
generalized inference forms, strong degradation is the more serious problem. Since
I, C I;, no compensation in form of a new position is received for obtaining a wider
interval I;.

In this contribution we analyse generalizations of Modus Ponens, Predictive Inference,
Conjunction, Bayes’ Theorem, and Modus Tollens for the different kinds of degrada-
tion. It is common to all the inference forms considered in the present paper—with
the exception of Modus Tollens—that a certain form of ultimate degradation occurs.
If the number of premises is sufficiently high, then the interval of the conclusion is the
unit interval [0, 1]. The reason for this is that the lower bound of the conjunction of n

events P( A\ E;) is 0 if n is large. The fact that the lower bound of the conjunction is

=1
often zero has the consequence that the conditioning event of many conditional events
has zero probability. We therefore give special attention to this case. In particular,
we study the generalization of Bayes’ Theorem where the prior of the hypothesis has
zero probability or where the data has zero probability. Furthermore, we proof the
result for the generalized Modus Tollens stated in [4, 9].

2 Degradation of Inferences in Conditional Proba-
bility Logic

2.1 Terminology

Let F = {E1|Hy,...,Eq|Hy} be a set of conditional events. If H; is the sure event,
ie., H; =T, then we write E; instead of F;|H;. A possible outcome or a constituent
is a conjunction of the form +F; A ... A £E, AN £H1 A ... A £H,, where for all
events A € {Ey,...,E,, Hy,...,H,} +A is either A or =A . If the 2n events are
logically independent, then there are 22" constituents. We denote each constituent by
a member of the set {C;} and by z; the probability of the i-th constituent P(C;). The
probability of an event is the sum of the probabilities of the constituents verifying it.



216 C. WALLMANN, G.D. KLEITER

Table 1 shows our notation in the case of three events H, Eq, Fs.

Cl CQ Cd C4 05 C@ C7 Cg Probability

1 1 1 1 0 0 0 0 P(H) =T +T2+ T3+ x4
E1 1 1 O O 1 1 0 0 P(E1)1I1+I’2+l’5+1’6
FEy | 1 0 1 0 1 0 1 0 P(EQ):£C1+£L'3+1'5+1'7

Table 1: Constituents for three events

The interval of the coherent probability values for the conclusion of an inference
form can be determined by solving sequences of linear systems. This is a corollary
of the following theorem which characterizes coherence [1, p. 81] (original for infinite
sets of conditional events).

Theorem 1. (Coletti and Scozzafava, 2002) A probability assessment P on F =

{E©1|H1,...,E,|H,} is coherent iff there exists a sequence of compatible systems,
with unknowns z& > 0,

>, ap=P(EH;) > ay

C-CE;NH; C.CH,;
S, = [if C;H 21 =0, a>1] (i=1,...,n)
2 ap=1
C,.CHg

with o = 0,1,...,n, where H) = H; V...V H,, and H§ denotes, for a > 1, the union

of the H; such that > z¢7!=0.
CrCH;

Consider for example probabilistic Modus Tollens. The premises are P(—F1) = «,
P(Eq|H) = 5. Employing the notation of Table 1, the lower (resp. upper) bound for
the conclusion P(—H) can be determined by minimizing (resp. maximizing) the sum
T5 + xg + x7 + g in the following linear system

T3+ T4+ a7+ 23 =0
B(x1 4+ 22 + 23 + 24) =21 + 22

8
in = 1, ZT; 20 .
i=1

In the case of Modus Tollens only one linear system is to be considered. However, if
we want to determine the probability of a conditional event with a conditioning event
that has zero probability, then more than one linear system are to be considered. We
demonstrate this in the proof of Bayes’ Theorem where the data has zero probability
(Theorem 5, Theorem 6).
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2.2 Conjunction

For the conjunction of n events it holds the following theorem (see for example [3]).

Theorem 2 (Conjunction of n events). If P(E;|H) = ay, fori =1,...,n, then
P(/\Ei|H)€ [max{o ZO” (n—1) },min{ai}]
i=1

n+1 n
The lower bound of P( A FE;|H) is less than or equal to that of P( A E;|H).
i=1 i=1

Equality holds if and only if P(F,4+1|H) = apy1 = 1. Moreover, if n > > «a; + 1,

i=1
then the lower bound of P( /\ E;|H) is 0. We shall soon see that these properties of

the conjunction are the reasons for the degradation of many other inferences.

2.3 Predictive Inference

Predictive Inference is one of the key inference rules in Bayesian statistics. It deter-
mines the predictive probability P(H|Ey A ... A E. AN—=E,.41 A...\—E,) of H after
having observed r successes and n — r failures in the set {E;}_;. It is of main im-
portance if H is regarded exchangeable with the other events. If at least one of the
events {E;}_; did not occur, i.e., r < n, then the interval obtained for the predictive
probability is the unit interval [9]. As observed in [9], the case where all previous trials
were successes, i.e., r = n, is a special case of the SYSTEM P rule Cautious Mono-
tonicity. Consequently, the following theorem is a corollary of the result for Cautious
Monotonicity stated in [3].

Theorem 3 (Predictive probability). If P(H) = 8 and P(E;) = oy, fori =1,...,n,
then P(H|E1 A ... AEy) € [7,7"], with

/3"!‘2 a;—n n
max | 0, .—=1—— if aj—(n—-1)>0
- > ai—(n—1) i=1
i=1
n
0 if Ya—-(n-1)<0
=1
min{ 1, —24—3% if Sa—(n—1)>0
’YH _ > a;—(n—1) i=1
i=1
1 if Sai—(n—1)<0
i=1

We compare this result with the result for the case where the premise P(E,41) =
an+1 is added and the conclusion is H|E1 A... A E, A E,11. So that in both cases the
same event H is predicted. Theorem 3 shows that the upper bound of the conclusion
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increases and that its lower bound decreases. Thus, the interval gets wider if a new

event is added and the old interval is a subset of the new interval. Consequently,

in the case of predictive inference we have a strong degradation. Furthermore, if
n

n > > a;+1, then P(H|/E; A... A\ E,) € [0,1]. The fact that the lower bound of
i=1

the conjunction decreases is the reason for both, the strong degradation of Predictive

Inference and for obtaining the unit interval if n is large.

2.4 Modus Ponens

Modus Ponens is a special case of the SYSTEM P rule Cut. The following theorem is

a corollary of Gilio’s result for the generalization of the Cut rule [3].

Theorem 4 (Modus Ponens). If P(E;) = oy, fori =1,...,n, and P(H| \ E;) = 5,
i=1

then

P(H) € [Bo'n ) Ban +1 _O'n],Wlth
an:max{07zai—(n—1)}
i=1

We compare this result with the result where P(E,,+1) = ay,+1 is added to the premises
n n+1

and P(H| A\ E;) = B is replaced by P(H| A\ E;) =~. If v = 3, then Modus Ponens
i=1 i=1

strongly degrades. However, even if 8 # ~, the width of the interval for P(H) increases.

This follows from the facts that its width is 1 — 0, and that o, is monotonically

decreasing. Consequently, that the lower bound of the conjunction decreases is the

reason for the degradation of Modus Ponens. However, since § is replaced by v # £,

the position of the interval for P(H) may change. Therefore, in the case of Modus

Ponens a weak degradation takes place.

Example 1. Consider the premise sets T" and 7" such that

T ={P(E1) =009, P(E;) =0.8, P(E5) = 0.95, P(H|E1 A\ E3 A E3) = 0.8} and

T ={P(Ey) =0.9,P(E;) = 0.8, P(E3) = 0.95, P(E4) = 0.8, P(H|E1AEsANESNE,) =
0.1}.

From T it follows that P(H) € [0.52,0.87], whereas from 7" it follows that P(H) €
[0.045,0.595].

The width of the interval 1 — o,, depends on the lower bound of the conjunction
n
0y Since this lower bound is zero if n > 3" «a; + 1, the interval for P(H) is the unit

i=1
interval if the number of premises is sufficiently high.

2.5 Bayes’ Theorem

Suppose that the prior probability of a certain hypothesis P(H) = ¢, the likelihood of
the data given both, the hypothesis H, P(D|H) = 3, and the alternative hypothesis
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—H, P(D|-H) = ~, are given. The posterior probability of the hypothesis H given
the data D is obtained by Bayes’ Theorem P(H|D) = ﬁéié). The premises
of generalized Bayes’ Theorem are P(H) = §, P(E1|H) = B1,...,P(Ey|H) = B,
P(Ey|-H)=m1,...,P(Ey,|—H) = ~,. In inferential statistics it is often assumed that
the E;’s are independent and identically distributed. To be as general as possible,
we do neither require conditional independence of the F;’s given H nor do we require
that P(F;|H) = P(E;|H) for i # j. The conclusion of generalized Bayes’ Theorem is
P(H|E1 A...NEy,). Observe that if P(Ey A... A E,) > 0, then

P(HANE;A...NEy,)
P(EyN...NEy)
B P(H)P(E1A...\NE,|H)
P(H)P(E1A...NE,|H)+ P(~H)P(Ey A...\NE,|=H) ~
(2.1)

PH|EL A ... NEy) =

To proof the result for the generalization of Bayes’ Theorem (Theorem 5 and
Theorem 6) we consequently treat two cases for the probability of the data P(E; A
.NEp): (i) P(EyA...ANE,) >0and (ii) P(E1 A... A E,) = 0. In case (ii) it is
relevant whether the prior probability P(H) is zero, one, or different from both values.
To handle case (ii) properly we make use of Theorem 1. The special case n = 1 has
been investigated in detail by Coletti and Scozzafava [1, Chapter 16].

Theorem 5 (Bayes’ Theorem, lower bound). Suppose that P(H) = ¢ and that for
alli=1,...,n, P(E;|H) = §; and P(E;|-~H) = ;. Then:

NE!

e If (> B; — (n—1)) >0, then

i=1

n

5(X Bi—(n—1))
P(H|E{A...NEy) > =1

n

5(32 Bi — (n— 1) + (1 — ) min{y}

i=1

o If 5(3 Bi — (n—1)) <0, then P(H|Ey A ... A E,) > 0.
i=1

Theorem 6 (Bayes’ Theorem, upper bound). Suppose that P(H) = § and that for
alli=1,...,n, P(E;|H) = f; and P(E;|-~H) = ;. Then:

o Tf (1= 6)(> 7 — (n—1)) > 0, then
i=1

P(H|E A...NEy) < O minti) :
dmin{B;} + (1 — 5)(;%‘ —(n-1))

e If (1-6)(> v —(n—1)) <0, then P(H|E;A...NE,) <1
i=1
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Proof. We prove the result for the upper bound. The proof for the lower bound is
obtained by analog considerations. We distinguish two cases.

(I If (1 - 6)(2 v — (n—1)) >0, then P(E; A...A E,) > 0. The result is obtained
i=1

by application of the Conjunction Theorem (Theorem 2) to (2.1).

(D) If (1 —=8)(>_ v — (n—1)) <0, we distinguish two cases (i) d min{3;} > 0 and (ii)
i=1

dmin{B;} = 0.

In case (i) the upper bound 1 is obtained by setting P(HAE1A...AEy) to d min{p;} >

0 and P(-H A Ey A...A E,) to its minimum 0.

In case (ii) we obtain the upper bound by setting the probability of the data P(FE; A

... AN E,) to 0. We treat the case n = 2. The proof generalizes to the case n > 2

straightforwardly. We build the sequence of linear systems S, (Theorem 1). To

improve readability we write z; instead of ¥, y; instead of x}, and 2; instead of 2.
Using the notation of Table 1, the first linear system Sy is given by

x1 + x5 =0
P(H|E1 N E2)(x1 4+ x5) =21
1+ To + x3 + x4 =6
Ty + 29 = B1(T1 + T2+ 73 +74), X1+ 23 =Pa(T1 + T2+ T3+ T4)
x5 + a6 = y1 (x5 + 26 + T7 + 238), x5 + x7 =72 (x5 + 26 + T7 + X38)
Ty +axo+ 3 +xs+a5+26+ 27 +28=1, ;>0 .

As unique solution of Sy we obtain xy = x5 = 0, z2 = (10, 3 = (20, T4 =
0 —(B1+B2)0, z6 =71(1 = 9), 27 =v2(1 —=6), zs = (1 — &) — (71 + 72)(1 — 4). Since
min{fBy, 82} = 0, it is x4 > 0 and since by assumption v; + 2 < 1, it is g > 0, so
that the solution is coherent.
If 0 < P(H) = < 1, then H} = E; A E5. The system S; is consequently given by

P(H|Ey A Ea)(y1 +y5) =11
n+ys=1, y; >0 .

So that P(H|Ey A Ep) = -4 can attain any value in [0, 1].

If P(H) = 6 = 0 (the case P(H) = 1 is treated in the same way), then 21, = 29 = 23 =
x4 = x5 = 0 and consequently H& = HV (E; A E5). In the system Sj all constraints
that concern conditional events with conditioning event H remain.

P(H|E1 A E2)(y1 +ys) =01
ity =05ty tys+ya), wyi1+yzs=Lo(y1 +y2+ys+ya)
yit+ytys+tyatys =1, y:;>0.

We solve S in such a way that P(H) > 0 and P(F; AE3) = 0. The unique solution
in this case is Y2 = 61, Ys = 52, Yag = 1-— (ﬁl —|—52) Then H02 = E1 /\EQ and the third



Beware of too much information 221

system &) is

P(H|E1 A E2)(21 + 25) =21
21+Z5:17 Z,LZO
So that P(H|E1 A E») = %1 - can attain any value in [0, 1].
In both cases, 0 < P(H) < 1 and P(H) = 0, we have constructed a sequence of
compatible systems (S,), with unknowns (z%), ¢ = 1,...,8, a = 0, 1,2, such that
P(H|Ey A E3) € [0,1]. According to Theorem 1 P(H|E; A E3) can coherently attain
any value in [0, 1]. O

Bayes’ Theorem does not degrade. First of all, Bayes’ Theorem does not degrade
strongly. The lower bound is not monotonically decreasing, because it depends on the
minimum of the set {v;}. If for a given n the premises P(Fy,11|7H) = Yp+1 < min{vy;}
and P(E,+1|H) = B,+1 are added, the lower bound may increase. Similar consider-
ations show that the upper bound is not monotonically increasing. As consequence,
intervals with rather different positions may result.

Example 2. Suppose that P(H) = 0.1, P(E,|H) =0.9, P(E2|H) = 0.8, P(E5|H) =
0.4, P(Ey|~H) = 0.9999, P(Ey|~H) = 0.9999, P(Es|~H) = 0.001. Then P(H|Ey A
Es) € [0.072,0.081], but P(H|Ey A Ey A E3) = [0.917,0.982].

In Bayes’ Theorem even no weak degradation takes place. In general, the probabil-
ity interval of the conclusion does not get wider as the number of premises increases.

Example 3. Suppose that P(H) = 0.9, P(Ey|H) = 0.99, P(E2|H) = 0.99, P(E3|H) =
0.98, P(E1|—H) = 0.9999, P(E>|—H) = 0.9999, P(E3|-H) = 0.001. Then P(H|E; A
E,) € [0.898176,0.89911] , but P(H|Ey A Ex A E3) € [0.999884,0.999909], so that the
width of the first interval is 0.000934 and that of the second interval is 0.000025.

This does by no means imply that additional information makes the situation
necessarily better. In many cases the interval does get wider if the number of premises
increases. If, for instance, identical probabilities 8; = S and v; =y fori=1,...,n, are
assumed, then Bayes’ Theorem strongly degrades. This case is of main importance
because it is implied by the assumption of conditional exchangeability. Moreover,
Theorem 5 and Theorem 6 show that even in the case of Bayes’ Theorem one ends up

with the unit interval. If n > maX{Z Bi+1,> vi+ 1}, then Y Bi—(n—1)<0
i=1 i=1 i=1

and Y vy, — (n— 1) <0, so that the interval [0, 1] is obtained.
i=1

2.6 Modus Tollens
The following holds for the probabilistic Modus Tollens of two events. If P(—FE) = «
and P(E|H) = f3, then P(—H) € [¢/, 1], where

w/zmax{l—&,l—lgl} . (2.2)
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Wagner [8] has shown the result for the lower bound. However, Wagner’s upper
bound is different from 1. The reason for this is that Wagner defined the conditional
probability P(E|H) by the fraction Z922. If P(=H) = 1, then P(H) = 0 and
P(E|H) would consequently be undefined. As already pointed out, in the coherence
approach conditionalizing on events with zero probability is possible, so that the cor-
rect upper bound P(—H) = 1 is obtained.

The result for the generalized Modus Tollens has been presented without proof in

[4, 9].

Theorem 7 (Modus Tollens). If P(—E;) = ay, for i =1,2,...,n, and if P(Ey A Ea A
...NE,|H) =3, then P(—H) € [¢',1], with

=

1— *ﬂa* if a*+p>1
>
=1

5 = 1—i1_5 if a*+f<land > a;+p<1
i=1

0 if a*+8<land > ;+8>1,
i=1

where o = max{w;}.

Proof. First, we treat the special case n = 2 and then we outline the proof for the
general case.

Two events: If n =2, then by employing the notation of Table 1 we obtain the linear
system

B(a:l + o + 23 + 1‘4) =T (23)
T3+ T4 + a7+ 23 =1 (2.4
To + T4 + T + T3 =02 (2.5)

I1+$2+I3+I4+5E5+I6+Z‘7+IE8:1, IZZO
To maximize (resp. minimize) P(—H) we minimize (resp. maximize)
PH)=xz14+zo+ 23+ 24 .

Manipulation of (2.3) shows that
PH)=— . (2.6)

Therefore, to maximize (minimize) P(H) we maximize (minimize) 1 = P(H A E1 A
Es).

(A) The minimum 0 for z; is obtained by setting s = min{ay, as}. If @1 < aw, then
we set g = ag —aq and x5 = 1 — ao. If @y > a9, then we set x7 = a1 — ag and
x5 = 1 — ay. Hence, by (2.6) the maximum of P(—H) is 1.

(B) For the maximum of 1 observe that according to the Conjunction rule z; < 1—a*.
Furthermore, since P(H A Ey A Ey) < P(E; A E3|H), we have z1 < . Therefore, we
distinguish two cases: (I) 1 —a* < g and (II) 1 — a* > B.
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In case (I) we set x; to its maximum 1 — a*. By (2.6) we obtain P(H) = %,

so that the minimum of P(—H) is 1 — l’ﬁa*. A solution of the linear system that
establishes that 1 = 1 —a™ is coherent, is uniquely determined by setting x5 = 0 and
zg = min{l — 1_T"‘,al,c)ag}.

In case (II) we distinguish two cases:

1. If 1 + as + B > 1, then the maximum of z; is § and consequently according to
(2.6) P(H) = 1. Thus, P(—H) = 0. The following solution of the linear system
establishes that setting 1 = [ is coherent: o = —a1+(1—p), 23 = —as+(1-0),
Tq4 = 1 +O¢2—(1—5).

2. If oy + as + 8 < 1, then ;7 < B. Suppose on the contrary x; = 3, then
21 + 29 + 23 + ¢4 = 1. But according to (2.4) and (2.5) it is 3 + x4 =
and x2 + x4 = as. Consequently, z1 + 22 + 23 + 24 < a1 + as + 5 < 1, which
is a contradiction. In this case x1 = w is maximized if xo + x3 + x4

is maximized. This is the case if o = a1, x3 = ag, and z4 = 0, so that
(ar1+ao

e )8, Consequently

+a2)8
%_1_(11—#(12

33‘5:P(_|H)21—(Z‘1+$2—|—$3—|—$4):1— =

B 1-p

n events: The proof generalizes to n events as follows.

(A) The maximum is obtained from the solution P(=H A—Ej A...A—=E,) = min{a, }.

Let o' = min{o;} and o = min{o;i = 1,...,n}\{ali=1,...,k—1}. Let E¥ = E;

iff a; = o. Suppose that the events { E;} have been renumbered appropriately and set

P(E'A...NEF"YA=ERA.. . AN=E, AN—-H) = o —a*~1. The sum of these constituents

is a™. The remaining probability 1 — o™ is given to P(-H A E1 A ... A Ey,).

(B) For the minimum we make the same case distinction as in the case n = 2. In case

(D) a*+p >1,set vy = P(HAELA...ANE,) = 1—a*, then P(-H) =1— l_ﬁa . In case

(IT) we distinguish between (i) > a;+8 > 1 and (ii) > a;+6 < 1. In case (i) the lower
i=1 i=1

bound P(—H) = 0 is obtained by setting z; = P(H A Ey A...AEy,) = (. In case (ii)

B>
weset P(HAEIA...N=E;\...ANE,) to a;. Thenxy = P(HAE{A...ANE,) = ;:_15 )

ﬁiai

The remaining probability 1— f_lﬁ is given to the constituent ~-HAFE1A.. . AE,. O

Modus Tollens has very interesting properties with respect to degradation. Suppose
that P(—F,41) is added to the premises and P(E; A Ea A... A E,|H) = 8 is replaced
by P(Ey A Es A ...\ Epi1|H) = 7. While the upper bound 1 for P(—H) is already
most “degraded”. The lower bound does not decrease as the number of premises n
increases. Depending on the values of v and a* we jump back and forth between

n

the cases (I) a* +~+ > 1 and (II) a* + v < 1 In case (II) since Y «; increases as n
i=1

i=
increases, the lower bound 0 is obtained rapidly. In case (I) the lower bound strongly
depends on the values of v and a*. As a consequence it can attain any value ¢ € (0, 1].
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If o* < 1, then P(—H) € [¢,1] if B = % Consequently, Modus Tollens does not
degrade. Moreover, contrary to the other inferences considered in this paper, the unit

interval is not necessarily obtained if the number of premises is large.

3 Discussion

We have seen that Predictive Inference strongly degrades, Modus Ponens weakly de-
grades, and that Bayes’ Theorem and Modus Tollens do not degrade. Moreover, in
all the inference forms considered—with the exception of Modus Tollens—the unit
interval is obtained if the number of premises is sufficiently large. These facts cast
a dark shadow on the utility of probability logic in the case of generalized inference
forms. Surely, a narrower interval is better than a wider interval and a more complete
knowledge base is better than a truncated one [5]. While in general the number of
premises and the precision of the conclusion may conflict, in probability logic they
often must conflict.

This conflict between amount of information and precision cannot be ignored.
On the one hand, to select the most “recent” interval obtained by the most specific
information leads to wide intervals. In many case it even leads to the unit interval.
On the other hand, to select the narrowest interval requires to base the interval of
the conclusion on the most unspecific information. Since all additional premises are
discarded, it would be useless to apply probability logic to generalized inference forms.

Although additional premises often yield more imprecise intervals, they do not
necessarily make inference in conditional probability logic worse. Contrary to strong
degradation, in the case of weak degradation obtaining intervals with different posi-
tions to a certain degree compensates for obtaining wider intervals. Clearly, a solution
to the conflict between specificity and precision has to be different for both forms of
degradation. If an inference form strongly degrades, it is more reasonable to follow
a take-the-best strategy, i.e., take the most precise interval. This is to be done by
discarding all information but the most unspecific. It is then not reasonable to search
for further information, because it simply cannot be used. If an inference form weakly
degrades, a take-the-best strategy is less reasonable. Obtaining conflicting intervals
changes the opinion about the position of the interval (as, for instance, in Example
2). Since the new position is based on more information, it is more “recent” than
the old position. The knowledge of the position of the interval is of main importance,
so that it is not reasonable to discard the new information. In this case to solve the
conflict between precision and specificity requires to counterbalance (i) the width of
an interval, (ii) the amount of information it is based upon, and (iii) the position of
the interval. However, whether a take-the-best strategy is rational or how to counter-
balance (i), (ii), and (iii) are questions that cannot be answered by the formal results
of probability logic. They are a matter of subjective preferences.
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Abstract

In 2010, M. Studeny, R. Hemmecke, and Linder explored a new algebraic
description of graphical models, characteristic imsets. Compare with standard
imsets, characteristic imsets have several advantages: they are still unique vector
representative of conditional independence structures, they are 0-1 vectors, and
they are more intuitive in terms of graphs than standard imsets. After defining
characteristic imset polytope as the convex hull of all characteristic imsets for a
given set of nodes, they also showed that a model selection in graphical models,
which essentially is a problem of maximizing a quality criterion, can be converted
into an integer programming problem on the characteristic imset polytope. How-
ever, this integer programming problem is very hard in general. Therefore, here
we focus on diagnosis models which can be described by Bipartite graphs with a
set of m nodes and a set of n nodes for any m,n € Z,, and their characteristic
imset polytope. In this paper, first, we will show that the characteristic imsets
for diagnosis models have very nice properties including that the number of non-
zero coordinates is at most is n- (2™ —1), and with these properties we are able to
find a combinatorial description of all edges of the characteristic imset polytopes
for diagnosis models. Then we prove that these characteristic imset polytopes
are direct products of n many (2™ — 1) dimensional simplicies. Finally, we end
the paper with further questions in this topic.

1 Introduction

Bayesian networks (BNs), also known as belief networks, Bayes networks, Bayes(ian)
models or probabilistic directed acyclic graphical models, find their applications to
model knowledge in many areas, such as computational biology and bioinformatics
(gene regulatory networks, protein structure, gene expression analysis [3] learning
epistasis from GWAS data sets [4]) and medicine [13]. BNs are a part of the family of
probabilistic graphical models (GMs). These graphical structures represent knowledge
about probabilistic structures for a statistical model. More precisely, each node in
the graph represents a random variable and an edge between the nodes represents
probabilistic dependencies among the random variables corresponding to the nodes
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adjacent to the edge [6]. BNs correspond to GM structure known as a directed acyclic
graph (DAG) defined by the set of nodes (vertices) and the set of directed edges.

In order to infer parameters from the observed data set, we first apply a model
selection criterion called quality criterion, which provides a way to construct highly
predictive BN models from data by choosing the graph which gives the given criteria,
such as Bayesian Information Criteria (BIC) [8] or Akaike Information Criteria (AIC)
[1], maximum (see [10] for more details on quality criterions). Intuitively a quality
criterion is a function, Q(G, D), which takes a DAG, G, and an observed data set, D,
to evaluate how good the DAG G to explain the observed data D. Note that different
DAGS, G, G2 may have the same conditional independences (CIs). In that case we
say G1,Gy are Markov equivalent. When researchers wish to infer the Cls of the BN
structure from the observed data set one represents each set of Markov equivalent
graphs by one graph called the essential graph the corresponding Markov equivalence
class of DAGs [2]. In this paper we focus on quality criterions Q(G, D), such that
Q(G1,D) = Q(Gs, D) if and only if G1, Gy are Markov equivalent.

Since in general there are super exponentially many essential graphs with a fixed
set of nodes N, maximizing the quality criterion, Q(G, D), over all possible essential
graphs with N is known to be NP-hard. Studeny developed an algebraic representation
of each essential graph G called a standard imset, of G, which is an integral vector
representation of G in R2™'=INI=1 From the view of this setting a criterion function
Q(G, D) is a dot product of vectors in R2V=INI-L 1 2010, M. Studeny, J. Vomlel,
and R. Hemmecke showed that maximizing the Q(G, D) over all essential graphs can
be formulated as a linear programming problem over the convex hull of standard
imsets for all possible essential graphs [12]. This gives us a systematic way to find
the best criterion with the optimality certificate rather than finding the best criterion
by the brute-force search. Then M. Studeny, R. Hemmecke, and Linder explored
an alternative vector representative of the BN structure, called characteristic imsets.
Compare with standard imsets, characteristic imsets have several advantages: they
are still unique vector representative of conditional independence structures; they are
0-1 vectors; and they are more intuitive in terms of graphs than standard imsets [11].

In general, however, the dimension of the convex hull of the characteristic imsets
with the fixed set of nodes N, called characteristic imset polytope, is exponentially large
and there are double exponentially many vertices as well as facets of the characteristic
imset polytope. Thus it is infeasible to optimize by software if |[N| > 6. In order to
solve the LP problem for a larger |N|, we need to understand the structure of the
characteristic imset polytope, such as combinatorial description of edges and facets of
the polytope so that we might be able to apply a simplex method to find an optimal
solution. However, in general, it is challenging because there are too many facets and
too many edges of the polytope. Therefore here we focus on a particular family of BN
models, namely diagnosis models.

In medical studies, researchers are often interested in probabilistic models in order
for them to correctly diagnose a disease from a patient symptoms. The diagnoses mod-
els, also known as the Quick Medical Reference (QMR) diagnostic model, is introduced
in [9] to diagnose a disease from a given set of symptoms of a patient. Therefore, here
we focus on diagnosis models (e.g., [7]). Under this model, a DAG representing the
model is a bipartite graph with two sets of nodes, one representing m diseases and one
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representing n symptoms, and set of directed edges from nodes representing diseases
to nodes representing symptoms (see Figure 1 for an example).

In this paper, first, we will show that the dimension of the characteristic imset
polytope for diagnosis models with m diseases and n symptoms is n- (2™ — 1) which is
much smaller than 20™+") — (n 4 m) — 1. Second, we are able to find an explicit com-
binatorial description of all edges of the characteristic imset polytopes for diagnosis
models with fixed m and n, that is, if Gy, G2 are graphs representing two diagnosis
models such that all symptoms have the same parents in G; and in G5 except one
symptom, then the characteristic imsets representing GG1, G2 form an edge of the char-
acteristic imset polytope for diagnosis models. Then we prove that these characteristic
imset polytopes are direct products of n many (2™ — 1) dimensional simplicies.

This paper is organized as follows. In Section 2 we introduce notation and state
some definitions. Section 3 shows propositions and their proofs, and Section 4 shows
our main results.

2 Notation and definitions

In this section we state some notation and remind readers some definitions.

Definition 2.1. A Diagnosis Model can be described by a Bipartite Graph whose
nodes N = {ay,...,am,}U{b1,...,b,} can be divided into disjoint sets A = {a1,...,am}
and B = {by,...,b,}. Nodes in A can be interpreted as diseases and nodes in B can
be interpreted as symptoms. Every single edge can only be drawn from a disease to a
symptom. An example is given by Figure 1.

Define notation: G, , = {All possible Bipartite graphs defined in Definition 2.1 for
fixed m and n}.

Figure 1: An example of Bipartite Graph, m = 3, n = 6.

3 Propositions

All proofs in this section can be found in [14].
Recall that we have the definition of Characteristic Imset.

Definition 3.1. Let G be an acyclic directed graph over N. The characteristic
imset for G can be introduced as a zero-one vector ¢g with components c¢g(.S) where
S C N, |S| > 2 given by
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ca(S) =1<«= i€ S such that j € pag(i) for V j € S\{i}
where j € pag(i) means G includes the edge from j to i.

Proposition 3.2. Assume |N| > 2 and G is a Bipartite graph. A ={a1,...,a,} and
B ={by,...,b,} are defined in Definition 2.1. Then cc(T) is possible to take value 1 if
and only if T has the form of a;, ...a;.b;, where 1 <k <m, {i1,...,ix} C{1,...,m}
and j € {1,...,n}.

Proposition 3.3. Notation same as Proposition 3.2. Suppose T has the form of
Qi .., b5, where 1 < k < m, {i1,...,4} C{l,...,m} and j € {1,...,n}, then
ca(T) = Hs:il,...,ik c(asbj).

Remark 3.4. Another way to see Proposition 3.3 is that for a diagnosis model,
the whole characteristic imset is determined by only m - n coordinates, cc(a;b;), i €
{1,...,m}, 7 € {1,...,n}, which can also be interpreted as the existence of edge point
from a; to b;. From this remark, it is straightforward to get Proposition 3.6.

Remark 3.5. Proposition 3.3 also implies that V G € G, ,,, G can be determined by
pac(b;), b; € B, and pag(b;), b; € B are completely irrelevant.

Proposition 3.6. Notation same as Definition 2.1. Fix m and n. The number of
elements in Gy, p, is 2™".

Proposition 3.7. Notation same as Definition 2.1. Fix m and n. If we consider the
characteristic imset for an arbitrary Bipartite graph in G, n, the number of non-zero
coordinates is at most n - (2™ — 1).

Remark 3.8.

e Notation same as Definition 2.1. For a fixed N, by Proposition 3.2 and 3.7, we
can define Sy, ,, as the support of {cg : G € G, n}. We know that:

Smn =1{T :3 G € Gy, ,, such that cq(T) =1} C P(N)

where P(N) is the power set of N.
e Recall that in elementary geometry,

— a closed convex polyhedron (which will be indicated as polyhedron
for short) in R? can be defined by a system of linear inequalities:

{x e R?: Ax < b}
where A is a p X ¢ matrix in RP*? and b is a p x 1 vector in RP*1;

— aclosed convex polytope (which will be indicated as polytope for short)
is defined as the convex hull of a finite set of points;

— if a polyhedron is bounded, then it is a polytope.

e A d-simplex is a d-dimensional polytope which has exactly d + 1 vertices. It is
notated as Ag.
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e For more details on polyhedral geometry see [15].

e Notice that Proposition 3.7 also implies: for fixed m and n, the dimension of
the polytope of characteristic imsets for all elements in G, ,, (we call it charac-
teristic imset polytope in the following and use P,, , as the notation) is at
most n - (2™ — 1). We will prove that it is actually exactly n - (2™ — 1).

e Because characteristic imsets are all 0-1 vectors, it is obvious that for fixed m and
n, the set of vertices of characteristic imset polytope is exactly {cg : G € G n}-

4 Theorems and Proofs

Theorem 4.1. Notation same as Definition 2.1. Fiz m and n. The dimension of the
characteristic imset polytope is exactly n - (2™ — 1).

Proof. Just need to show that all characteristic imsets are linearly independent. For
details please see [14]. O

Remark 4.2. Notice that for the special case n = 1, Theorem 4.1 and Proposition
3.6 claim that P,, 1 has 2™ vertices and the dimension of P,, ,, is n- (2™ —1). This
directly lead to Theorem 4.3.

Theorem 4.3. Fiz m, P, 1 is a simplex with dimension 2™ —1, i.e. Py, 1 = Agm_;.

Definition 4.4. Graphs G, H € G, ,, are called neighbors if cg and cyx form an
edge in the characteristic imset polytope.

Lemma 4.5. Notation same as Definition 2.1. Fix m, then for arbitrary two distinct
graphs, G1, G2 € G 1, G1 and G are neighbors, i.e. cq, and cg, form an edge in
the characteristic imset polytope.

Proof. The proof is omitted here. For details please see [14]. O

Remark 4.6. We can understand Lemma 4.5 better after we introduce a new concept
"tuft”.

e A structure is called k-tuft if it in-
cludes (k + 1) nodes such that there
exists one node (the offsprin
that all other nocges are its pag12 @ @ @ @ @ @
ents. There are two important spe-
cial cases: an 1-tuft is just an edge
and a 2-tuft is just an immorality. @
An example of 6-tuft is given in the
right hand side graph. A 6-Tuft Structure
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e Fixm and n. We say a change from one graph G to another one G5 is swapping
tufts if: G2 can be obtained from G; by removing a tuft and adding another
tuft, where these two tufts share the same offspring but disjoint parents. An
example is given as below: G2 can be obtained from G; by removing a 2-tuft
and add an 1-tuft, where the two tufts share the same offspring b,.

swap tufts "
_—

OO O

Graph Gi Graph G2

e Lemma 4.5 gives us a principal idea of finding neighbors for a graph: add or
remove a tuft, or swap tufts once. We are going to prove this in general case in
Theorem 4.7.

Theorem 4.7. Notation same as Definition 2.1. Fix m and n. Two graphs, Gy,
G2 € G are neighbors if and only if 3 b; € B such that pag, (b;) # pag,(b;) and
pag, (b;) = paa,(b;), for ¥V b; € B and b; # b;, i.e., Go can be obtained from G by
removing or adding a tuft or swapping tufts.

Proof. We will prove “if” and “only if” separately.

(1) Prove “if” part.
Suppose we have two graphs, G1, G2 € G, and 3 b; € B such that pac, (b;) #
pag,(b;) and pag, (b;) = pag,(b;), for V b; € B and b; # b;. We need to prove
G1 and G2 are neighbors.
Consider an arbitrary graph Gz € G, ,. We want to prove that 3 a cost vector
w such that w-cq, =w-cq, > w-cg, where “=" holds if and only if Gs = G,
or Go.
Define the following graphs (see Remark 4.8 for example):

* G, Gy, Gy € Gy with symptom By, 1 = {b;} such that pac:(b;) =
pag, (b:), pagy (bi) = pag, (bi) and pag, (b;) = pag, (bi);
*x Go, G§ € Gy (n—1) With symptoms B,,, (,—1) = B\{b;} such that pag, (b;) =
pag, (bj) = pag, (bj) and pagy (b;) = pac, (b;), ¥ bj € By (n—1)-
Notice that the connections of the characteristic imsets of these graphs are very

simple. By Remark 3.5, after moving the coordinates properly, we can write the
characteristic imsets of G1, G2 and G3 in the form of:

cGg, = (CG'I CGO)
ca, = (cay, cao)
ca, = (cay  cay)

— As proved in Lemma 4.5, G| and G are neighbors. This means that 3
related cost vector w; such that w1Cgp = W1-Cgy 2 W1-Ca, for VG4 € G 1,
where “=” holds if and only if G§ = G} or G5.



232

J. XI, R. YOSHIDA

— Because cg, is a vertex of the characteristic imset polytope related to
Gm,(n—1), we can find a related cost vector ws such that ws - cg, > w2 - cgy
for V G3 € Gy (n—1), Wwhere “=" holds if and only if G% = Go.

Now let w = (w; wz) with the new permutation of coordinates. We have:

w-cg, = w1~cG/1+w2~cGo
= ’UJl'CG’Q‘i’IlUQ'CGo = W-Caq,
> wq ccgy tw2-cgy = W gy

where “=” holds if and only if i) G = G or G, and ii) GY = Gg, i.e. G5 =G,
or GQ.

Prove “only if” part.

Suppose we have two graphs, G1, G2 € Gy, , which are neighbors. i.e. 3 a cost
vector w such that w-cq, =w-cqg, >w-cg for VG € Gy, n, G # G1, Go. We
are going to prove by contradiction.

Suppose 3 b;, b; € B distinct, pag, (b;) # pac, (b;) and pag, (b;) # pac, (b;).
Define the following graphs (see Remark 4.8 for example):

* G, Gy € Gp1 with symptom By, 1 = {b;} such that pac: (b;) = pag, (b:)
and pagy (bi) = pac, (bi);

* GY, GY € G 1 with symptom B, 1 = {b;} such that pagy (bj) = pag, (by)
and pagy (bj) = pag, (b;);

*x GV, GY' € Gy (n—2) with symptoms B,, ,_2) = B\{b;,b;} such that
pagy (br) = pag, (bk) and pagy: (bk) = pag, (br), ¥V bk € By (n—2);

* G3 € Gy, 1s all same with Gy but pag, (b;) = pac, (b:);

* G4 € Gy, 1s all same with Gy but pag, (b;) = pag, (b;);

* G5 € G Is all same with Gy but pag, (b)) = pag, (b;) and pag,(b;) =
pag, (b;), notice that G5 might be same with G;.

Similar with (1), after moving the coordinates properly, we can write the char-
acteristic imsets of G1, Ga, G3, G4 and G5 in the following form:

cG, = (ca; cay cay)
cg, = (cey cay cay)
CG3 = (CG/z CGII/ CG/ll/)
ca, = (cay cay copr)
cg; = (e cay cay)
Now use the same permutation of coordinates in w and do the same partition,
we can write w in the form of w = (w; wq w3). By the assumption we indicated
at the beginning of this part, we have:

x It is obvious that G3 # G1 or G5. So:

w-cg, = Wi-Cg,t+ W2 Cgy W3- ca
> W Ca, = wi-cqg, + W2 gy W3- o
- Wi - ¥l > wy - Cay,
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x It is obvious that G4 # G1 or Gs. So:
w-ecq, = Wi-Cgy+w2-cgy +ws-cay
> w-Cgy = wp-Cg, + w2 cgy + w3 Ccap

= w3 - cay > ws - cay

Then we have:

W - CGy wy - gy, + W2 - gy + W3 - ey
< w1 - € +w2~cG/1/ + ws “Cayr =W Cas

— Ww-cg, < W:-Cqgy

which is a contradiction with our assumption. Therefore G; and Go cannot
neighbors.
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O

Remark 4.8. In the two parts of proof of Theorem 4.7, it might be more intuitive to

see how we define the new graphs using examples.

e Part (1

),
2, b; = by .

@ @ @ @ @ @
‘ —_—> ‘
© ©© = ©
Graph Gi Graph G1'
@ @ @

k) ()
Graph Go
@O 7 @006

—_—

& & ®& b

Graph G2 Graph G2’
Figure 2: An example of proof for “if” condition. Here m =4, n =3 and b; = b;

e Part (2), prove “only if’ condition. Let m = 4 and n = 3. In the example
Figure 3, b; = by and b; = bs.

prove “if” condition. Let m = 4 and n = 3. In the example in Figure

n
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@ @ @ @ @ @ @ @

® ® ®

Graph G1 Gra h G’

X

Graph G1” Graph G

@ @ @ @ (29)
L v /
\ (b))

Graph G2 Gra h G
ONONONONONONC

Graph G2” Graph G2"

Figure 3: An example of proof for “only if” condition. Here m =4, n = 3, b; = by
and bj = bg.



The characteristic imset polytope for diagnosis models 235

Theorem 4.9. Notation same as Definition 2.1. Fiz m and n. ForV G € Gy, p, G
has n - (2™ — 1) many neighbors.

Proof. Proof is omitted here. Please see [14] for details. O

Remark 4.10. Recall that we proved in Theorem 4.1, for fixed m and n, the dimension
of the characteristic imset polytope is n- (2™ —1). Thus Theorem 4.9 implies that the
number of neighbors for each vertex equals to the dimension, i.e. the characteristic
imset polytope for Bipartite graphs is a simple polytope. In 2000, V. Kaibel and
M. Wolff proved that a zero-one polytope is simple if and only if it equals to a direct
product of zero-one simplices [5]. But here, we are going to prove a even stronger
result.

Theorem 4.11. Notation same with Definition 2.1. P, , is the direct product of n
many Aom _1, i.e.

Pm n = AQ’”—I X AQ’"—I X oo X A2m_1.

)

n many

And the iy, simplex is Py, 1 with the same diseases A and one symptom {b;}.

Proof. Fix m, we are going to prove the equality holds using induction on n.
e n = 1. Proved in Theorem 4.3;

e Fix ¢ € Z*. Suppose the equality holds for P, ,, V n < ¢, and we need to
prove that it also holds for Py, 4. Recall that for G,, 4, we have notation for all
symptoms: B = {b1,ba,...,b,}.

First, we want to prove: Py, ,, C Py, g1 X Py, 1.
Similar with the proof of Theorem 4.7, for V G € Gy, ,,, we can define graphs:

*x G' € G (q—1) With symptoms B,, ;1) = B\{bs} such that pag:(b;) =
pag(bi), ¥V b; € By, (q—1)- This implies cgr € Py g—1;

* G" € Gy, 1 with symptom B, 1 = {b,} such that pag(b;) = pac(by). This
implies cgr € Py 1.

Again, with a proper permutation of coordinates, we can write ¢g in form of:
Ccg = (CG/ CG//).

Now because the set of vertices of Py, 4 is {c¢q : G € G ¢}, s0 for V o € Py, g,
with the same permutation of coordinates, we have:

r= Y agcg=( Y oagca , Y, agcgr),
GEGm.q GEGm.q GEGm.q

where 0 <ag <1,VGe€G,z,and > ag=1
GEGm,q
Notice that Y. agee € Ppg—1 and >, agegr € Py 1, the above equal-
GEGm,q GEGm,q
ity implies € Py, g—1 X Py, 1. Hence:
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Prig S Pmg-1XPm.

Second, we want to prove: Py, g1 X Py 1 C Py

Let Gm,q—1 has symptoms B,, ,—1) = B\{b,} and G,, 1 has symptom B,, ; =
{by}. For V G’ € Gy, (q—1) and G” € Gy, 1, we can define G € G, 4 such that
pag(b;) = pag:(bi), ¥V b; € By, (4—1), and pag(by) = pagr(bg). We can write cg
in form of cqg = (cer car).

Now for V = € P, g—1 X Py, 1, by definition of direct product, it can be written
as:

r = (> Bgea, Y aregr)= Y > Bayar(car , car)

G'€Gm,q-1 G"€Gm G'€Gm,q-1 G"E€EGm 1

> (Barvar) ca s

G €Gm,q-1G"€EGm 1

where 0 < Bar, va» <1,V G € Gy g-1, G” € Gy 1, and Zglegm,(PI Bar =1,

267G, , V6" = 1.
Notice that

Y. Bever)= X Bo( X yer)= Y. Bo=1.

G'€Gm,q—1 G"€EGm 1 G'€Gm,q—1 G"€Gm .1 G'€Gm,q—1
This leads to x € Py, 4. Hence:
Pm,q—l X Pm71 Q Pm,n-
Now using the assumption we made before, we can finish the proof because:

Pm’q = Pm’qfl X Pm,l = Agmfl X X AQm,l XAQm,l =

-1 many
A27YL71 X - X Aerfl .

q many
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Abstract

This study develops a framework based on the Dempster-Shafer theory of belief functions for
the purpose of planning, performing and evaluating evidence obtained to assess the quality of,
that is to provide assurance on, sustainability reports. Such an approach facilitates auditors in
planning and performing efficient and effective assurance services.

Sustainability reporting, which is also known as corporate sustainability reporting (SR), and
triple bottom line (TBL) reporting, provides data on financial and non-financial factors related
to environmental, social and economic performance. To demonstrate the application of this
framework we evaluate assertions, sub-assertions and audit evidence relevant to sustainability
reporting based on the G3 Reporting framework developed by the Global Reporting Initiative
(GRI).

1 Introduction

Research on sustainability reporting and quality assurance is important because an
increasing number of entities are striving to measure, report and reduce their
environmental and social impact [2] [4]. We focus on sustainability reporting and its
assurance because a growing number of companies are issuing sustainability reports
and a substantial number of companies are also getting these reports assured
(audited) [1] [4] [16].

Sustainability reporting, which is also known as corporate sustainability
reporting (SR), corporate social responsibility reporting and triple bottom line (TBL)
reporting, provides economic, environmental and social information on financial and
non-financial factors related to any entities’ performance. Most companies
providing SR Reports follow the reporting guidelines developed by the Global
Reporting Initiative (GRI), a decade-old non-profit organization based in
Amsterdam. GRI issued its G3 Reporting Framework in October 2006 [3]. The G3
Reporting Framework is a set of sustainability reporting guidelines and consists of
reporting principles, reporting guidance, and standard disclosures including
performance indicators (see also [4]). Assurance guidelines, developed to provide
information quality assurance of the SRs, are being developed, but most assurance
firms use IAASB guidelines [5] [6].

The primary objective of this paper is to construct and demonstrate the use of an
evidential reasoning framework under the Dempster-Shafer theory of belief
functions [7] (hereafter DS theory) for planning, performing and evaluating



evidence for assurance of SRs. Under the evidential reasoning framework using DS
theory, there are four important steps the assurance provider needs to consider:

1) Prepare an appropriate evidential diagram and identify the corresponding

items of evidence;

2) Perform the audit procedures, i.e., collect and evaluate various items of

evidence;

3) Combine all items of evidence in the evidential diagram to determine the

overall level of assurance achieved; and

4) Assess and report on the level assurance that may be provided.

The evidential network development is elaborated in Section 2.

The rest of the paper is divided into four additional sections. The following
section describes the evidential reasoning approach and the use of evidential
diagrams. In Section 3 we discuss the theoretical framework used in the paper. In
Section 4, a hypothetical case is presented that demonstrates how an assurance
provider can use an evidential reasoning approach to provide SR assurance. The
final section summarizes the conclusions and discusses directions for future research
along with the limitations of the study.

2 Evidential Diagram

In the auditing contexts discussed in this paper, evidential reasoning entails
determining the important ‘assertions’ within the SR that needs to be assured,
determining what sort of evidence is relevant to these assertions; and deciding what
level of support for the assertions is obtained. The ‘assertions’ are the statements
made by the reporting entity such as its impact on its environment or its economic
performance. To model such settings, an evidential diagram may be developed
comprising of the variables involved in providing assurance along with their mutual
relationships and items of evidence pertaining to those variables. Once the evidential
diagram is completed, the auditor can judge the influence of evidence on all of the
assertions being audited. In general, the assurance provider must decide whether the
statements (assertions) in the SRs are supported by the evidence or not.

In such models, knowledge about one or more variables can be used to make
assessments concerning other variables, if we know how these variables are
interrelated [11] [15]. Normally, knowledge about the states of these variables is
incomplete. That is, there is uncertainty associated with what an assurance provider
knows about these variables. These uncertainties translate into the audit risks that
must be controlled [13].

2.1 Underlying Framework

G3 [3] guidelines are used to structure the evidential reasoning for conducting a SR
audit. Table 1 lists the three major assertion categories that must be considered:
'Social Assertions', 'Environmental Assertions' and 'Economic Assertions'. Table 1,
column 1, labeled ‘Main Assertions’, describes the assertion categories. The related
sub-assertions are listed in the second column. According to the G3 guidelines,
social assertion category reporting requires that the entity disclose all major impacts
that it has on the social system within which it operates. This includes labor
practices, human rights, social interaction, and product responsibility. These impacts
are expressed as assertions in column 2 of Table 1 and in Figure 1. The assurance
provider needs to plan and collect adequate and pertinent evidence to audit each of
these assertions. The sub-assertions are assumed to be related to the corresponding
main assertions through an ‘and’ relationship. This relationship conveys that the
main assertions are valid if and only if the corresponding sub-assertions are valid.



Table 1: Assertions and Sub-assertions for Sustainability Reporting Services
(Taken from GRI guidelines, GRI 2006)

Main Assertions

Sub-Assertions

Al. Social reporting assertion:
The organization fairly presents
all major impacts that it has on
the social system that it operates
in.

A.1.1: Labor Practices - Complete and Accurate disclosure of
Labor Practices. The organization fairly presents its labor practices
and whether it meets internationally recognized standards.

A1.2 Human Rights: The organization fairly presents the extent to
which human rights plays a part in its operations and activities.

A1.3 Social Interaction: The organization fairly presents the major
risks that arise from interaction with other social institutions.

A1.4 Product Responsibility: The organization fairly presents how
its products and services directly affect customers.

A2. Environmental Reporting
assertion: The organization
fairly presents its performance
and all major impacts that it has
on the environment that it
operates within.

A2.1 Materials: The organization fairly presents the extent to which
it uses different materials by weight and by volume and the
percentage of materials used that are recycled input materials.

A2.2 Energy: The organization fairly presents the extent to which it
consumes energy by energy source.

A2.3 Water: The organization fairly presents the extent to which it
withdraws water by source.

A2.4 Biodiversity: The organization fairly presents the location, size
of land owned, leased, managed in or adjacent to protected areas and
areas of high diversity value, description of significant impacts of
activities, products and services on biodiversity in protected areas
and areas of high biodiversity value.

A2.5 Emissions, Effluents and Waste: The organization fairly
presents total direct and indirect greenhouse gas emissions by
weight, emissions of ozone-depleting substances by weight, NO, and
SOy and other significant air-emissions by type and weight, total
water discharge by quality and destination, total weight of waste by
type and disposal method, total number and volume of significant
spills.

A2.6 Products and Services: The organization fairly presents
initiatives to mitigate environmental impacts of products and
services and the extent of impact mitigation, percentage of products
sold and their packing materials that are reclaimed by category.
A2.7 Compliance: The organization fairly presents monetary value
of significant fines and total number of non-monetary sanctions for
non-compliance with environmental laws and regulations.

A3. Economic Reporting
assertion: The organization
fairly presents its economic
performance

A.3.1 Economic Performance: The organization fairly presents
direct economic value generated and distributed, which includes
revenues, operating costs, employee compensation, donations,
community investments, retained earnings and payments to capital
providers and governments, coverage of the company’s defined
benefit plan obligations and significant assistance received from
government.

A3.2 Financial Performance: The organization fairly presents
financial implications, risks and opportunities, of the organizations
activities due to climate change.

A.3.3 Market Presence: The organization fairly presents policy,
practices and proportion of spending on locally based suppliers at
significant locations of operation, procedures for local hiring and
proportion of senior management hired from local community at
significant locations of operation.

A.3.4 Indirect Economic Impacts: The organization fairly presents
development and impact of infrastructure investments and services
provided primarily for public benefit through commercial, in-kind or
pro-bono engagement.




Figure 1: Evidential Diagram for an entity reporting on its performance in the
Social Category. Assertions A.1.1 - A1.1.3 are described in Table 2

Sub-Assertion: Al.1

Sub-Assertion: A1.2
Sub-Assertion: Al.3

Al: Labor Practices
Performance is completely
and accurately (Fairly)
Stated

ial Reporting Assertion:
he

A2: Human Rights

ates all Per

_____

completely and accurately
(Fairly) Stated

2.2 Construction of an Evidential Diagram

Figures 1 and 2 illustrate the structure of evidential diagrams. First, all the
assertions and items of evidence pertaining to these assertions must be identified.
Consider Figure 2 where the assertions are depicted as rectangular boxes with
rounded corners. The main assertion on the left (Al.1) states a ‘completeness
accuracy assertion’' that the reporting entity has presented a complete and accurate
disclosure of labor practices. This assertion is connected through an ‘and’
relationship, represented by a circle with an '&', to six sub-assertions labeled A1.1.1
through A1.1.6. All sub-assertions and the corresponding main assertion are based
on the G3 guidelines. The variables representing assertions and sub-assertions have
three associated values. For example for Al.l1 and following the syntax of DS
theory, an assessment is shown of the believe that the assertion is valid (true) of
.846; that the assertion is not valid (false) of .032 and an assessment of the level of
unresolved uncertainty given available evidence of .122.
----- Figure 2 about here -----

Of course, relevant items of evidence pertaining to various assertions must be
indicated within the evidential network. These items of evidence result from audit
procedures performed by the assurance provider. Rectangular boxes are used to
represent items of evidence and these are connected to the assertion or assertions
that they help inform.

In Figure 2, the six sub-assertions to the right of the main assertion are related to
it through an 'and' relationship. This relationship suggests that the main assertion is
valid or true if and only if the six sub-assertions are valid. In Figure 2, the evidential
diagram drawn is a network diagram, that is, a network where at least one item of
evidence pertains to more than one assertion. In order to determine whether the main
assertion is true, the assurance provider would plan and perform the procedures
described in the rectangular boxes (evidence nodes). Each evidence node represents
an audit procedure which provides positive, negative, or mixed evidence concerning
the assertion to which it is linked. Based on what is ascertained from each of the
procedures, the assurance provider must estimate the level of support or negation
from each item of evidence for each corresponding assertion.

! Completeness and accuracy are used for illustrative purposes.



The audit procedures illustrated throughout the paper are intended to be
comprehensive, but not exhaustive. That is, there could be other items of evidence
that could be created using G3 guidelines. Our intention is to show how an
assurance provider can use the evidential reasoning framework for planning and
performing an efficient and effective SR audit. First, in Section 3, we discuss the
theoretical foundation on how audit evidence propagates through a SR evidential
network such as that represented in Figure 2. Then in Section 4 we illustrate the
process of aggregating evidence through a numerical example pertaining to Figure
2. This will demonstrate the level of assurance obtained on the assertions of interest.

3 Propagation of Beliefs in Evidential Diagram

Shenoy and Shafer [8] have developed a theoretical framework for propagating
beliefs and probabilities through an evidential network. We use the models derived
by Srivastava, Shenoy, and Shafer [14] for propagating beliefs in an ‘and’ tree
evidential network and use Srivastava [9] for combining beliefs from multiple items
of evidence on the same variable. The combined beliefs at the main assertion X in
an ‘and’ tree and the combined belief on any one of the objectives (sub-assertions)
that is connected to the main assertion through an ‘and’ relationships can be
expressed in terms of the following two propositions [14].

Proposition 1 (Propagation of m-values from sub-objectives to the main objective ):
The resultant m-values propagated from n sub-objectives (O, 1 =1, 2,
... n) to the main objective X in an AND-tree are given as follows.

my o X)) = Hmol (0)> My (-X) = I'H[l' mg (~0)]
i=1 i=1
and
My o (6D = 1m0 () =m0, (%)
Proposition 2 (Propagation of m-values to a given sub-objective from the main
objective and the other sub-objectives ): The resultant m-values propagated to a

given sub-objective Oj from the main objective X and the other n-1 sub-objectives
in an AND-tree are given as follows.

M, _ xgAllother O's (0)= K;lmx (X)H[l' My, (~0))]
i
mOIeX&AII other O's (Noi) = K;lmx (NX)H moJ (O_i)
i
Mo, x&All other 0's({Gi, ~G}) = 1 —Mo, x&All other 0's(G)
—M0,  X&All other 0's(~Q)-
where Kj is the renormalization constant which is given by Kj =[1- mx(x)Ci], where
Cjisgivenby C; =1 - H[l -mg, (~0))].

J=1

To combine multiple independent items of evidence, say n, on a single binary
variable, {x, ~x}, we use the formulas developed by Srivastava [9]. The combined
belief masses can be expressed as:



n n n
m(x)=1—1_[(1—mi(x))/K, m(~x)=1—1_[(1—mi(~x))/l(, m(@)=1_[mi (©)/K
i=1 i=1 i=1

where K is given by

n n n
K= l_[(l-mi (x))+1_[(1-mi (~ x))—l_[mi ©).
i=1 i=1 i=1

We program the above formulas in MS Excel to perform the analysis.

4 Evidential Reasoning Approach applied to Sustainability Reporting

In this section, the hypothetical case presented in Figure 2 is used to illustrate the
propagation of strength of evidence (i.e., belief masses® or m-values) obtained from
various items of SR evidence to a set of assertions of interest. A similar example is
then used in Section 5 to illustrate audit planning.

First, we illustrate the propagation of strength of evidence in terms of m-values
(belief masses) from sub-assertions to the main assertion which is Complete and
Accurate disclosure of Labor Practices and is abbreviated as Al.l. Then we
illustrate the propagation of m-values to a particular sub-assertion from the main
assertion and all other sub-assertions. In particular, we choose Assertion Al.1.1:
Complete & Accurate disclosure of Conditions & Benefits of Employment as the
sub-assertion of interest. We use upper case letters to represent the name of the
variables such as 'A1.1.1' for the assertion A.1.1.1 and lower case letters to represent
their values. For example, 'al11' represents the situation where 'Al1.1.1" is true and
'~al11' the state where Al.1.1 is not true. Additionally, we label the evidence items
with ‘En’ to signify the evidence number. Abbreviations and symbols used are listed
in Table 2.

----- Table 2 about here -----

4.1 Combination of Audit Evidence Relevant to the Main Assertion

Consider the propagation of strength of evidence from sub-assertions (Al.l.1,
Al1.1.2, ... Al.L.N) to the main assertion (Al.1) (Figure 2). To simplify the
computations, we transform the evidential diagram from a network structure to a
tree structure” using the following process. Suppose we have evidence that pertains
to two sub-assertions. We split this evidence into two different items of evidence
relating individually to the two sub-assertions. For example, in Figure 2, evidence
E4 is linked to sub-assertion Al.1.1 and to sub-assertion Al.1.2. The partitioned
input m-values are assumed to be as follows:

m_(al11)=0.7,m_(~all1)=0.1, m_({alll,~all1})=0.2,
m_(al12)=0.7,m_(~al12)=0.1, m_({al12,~al12})=0.2.

That is, we assume equal evidential support for the two sub-assertions. However, in
general, one can choose different levels of support for each sub-assertion.

? We assume that readers have basic background on the DS theory of belief
functions [12].

3 Srivastava and Lu [10] demonstrate that a tree-structured evidential diagram is a
good approximation of a network structure under conditions that are relevant here.



We combine multiple items of evidence at each sub-assertion using the approach
described in Section 3 [9] to obtain updated m-values at each sub-assertion. Next,
we use Srivastava, Shenoy and Shafer [14] to propagate the evidence impounded in
the above m-values from the six sub-assertions to the assertion 'Al.1' through the
'and' relationship. Finally, we combine the above m-values propagated to 'Al.1'
from the six sub-assertions with the m-values obtained from the evidence directly
bearing on 'Al.1'. The resulting m-values are the updated belief masses at ‘Al.1°
given all of the audit evidence bearing on the six sub-assertions (i.e. E2, E3 ... E9),
the desired result.

Consider the following scenario for our illustration. Suppose an assurance
provider is collecting evidence pertaining to sub-assertion Al.l1.1 and plans and
obtains three relevant items of evidence for Al.1.1, namely E2, E3 and E4 (See
Figure 2). The assurance provider examines evidence E2, that is, reviews and
recalculates payroll data and confirms minimum wages and pay scales with a sample
of employees. The auditor then decides that these procedures provide positive
support for A.1.1.1 to the extent of 0.7, no support for its negation and thus a
resulting in an unresolved uncertainty level of 0.3. In other words, these audit tests
allow the auditor to be 70% confident that the client has complete and accurate
disclosure of employment conditions and benefits. However, as the audit test
provides no evidence to the contrary, thus there is still 30% uncertainty.

The assurance provider then reviews benefits provided to full-time employees
that are not provided to part-time employees (E3) and decides that these audit
procedures provide evidence in support of Al.1.1 of 0.6. Again, the assurance
provider does not find any evidence that provides negative support for Al.1.1. Here,
the resulting level of uncertainty is 0.4.

The assurance provider proceeds to review labor lawsuits to find out the number
and cause of such lawsuits (E4) and decides that the evidence provides support in
favor of Al.1.1 of 0.7 and provides negative support for Al.1.1 of 0.1, which leaves
the level of uncertainty to 0.2. These input m-values are based on the assurance
provider’s assessment of the evidence and judgment. Similarly, the assurance
provider determines m-values for all other items of evidence as given in columns 3-
5 in Table 3.

As noted, the first step in propagating belief masses from the sub-assertions to
the main assertion is to determine the total belief masses at each sub-assertion based
on all items of evidence directly bearing on each sub-assertion. Using Dempster’s
rule, the combined m-values of the three items of evidence, E2, E3, and E4, bearing
directly on the sub-assertion Al.1.1 are m(alll) = 0.961, m(~alll) = 0.013,
m({alll, ~ alll}) = 0.026. This means that when evidence E2, E3 and E4 are
combined, the combined strength of evidence indicating that Al.1.1 is valid is
0.961, the combined strength of evidence implying that A1.1.1 is not valid is 0.013,
and the remaining uncertainty about Al.1.1 is 0.026. Similarly, we determine the
total m-values at each sub-assertion. These values are listed in columns 6-8 in Table
3.

Next, we use Proposition 1 of [14] to propagate m-values from sub-assertions to
the main assertion Al.1. The combined strength of evidence at Al.l propagated
from the sub-assertions yields the following m-values:

m(all)=0.521, m(~all) =0.101 m({all, ~all}) =0.378.
The assurance provider has one additional item of evidence to consider, specifically
El. Regarding E1, suppose that the assurance provider examines a sample of labor

reports filed by the client and decides that they provide evidence in support of Al.1
to the extent of 0.7, as the labor reports are judged to have a good degree of



objectivity and reliability. In the assurance provider’s opinion, these labor reports
provide no negative evidence for Al.1, leaving the level of uncertainty about Al.1
to be 0.3 given this particular audit test. Thus, we derive the following set of belief
masses obtained from E1 for Al.1:

m(all)=0.7, m(~all) =0.0, m({all, ~all})=0.3.

To determine the overall belief masses at the main assertion level, Al.l, we
combine the belief masses obtained from E1 with the belief masses propagated from
the sub-assertions, Al.1.1. — A1.1.6 (see Figure 2). This yields the following overall
m-values: m(all) = 0.846, m(~all) = 0.032, m({all, ~all})=0.122 (see columns
9-11 in Table 3). This means that the combined audit evidence confirming the
assertion that the organization completely and accurately discloses its labor practices
is 0.846, the combined evidence disconfirming the assertion is 0.032 and the level of
uncertainty is 0.122.
----- Table 3 about here -----

The assurance provider can then use the above information to decide whether the
‘Labor Practices’ assertion is valid or not or whether additional evidence needs to be
collected. In the illustration, the evidence confirming the assertion is a moderate
level of 0.846, the evidence disconfirming the assertion is only 0.032. However, the
plausibility that the assertion is not valid is 0.154. If the Srivastava and Shafer [13]
plausibility definition of audit risk is used, the audit risk that the assurance is not
true is 0.154 (i.e., 15.4%).

Given that the belief that the assertion is true is 0.846, the SR assurance provider
has two main alternatives. First, the auditor could conclude and report that the
assertion is fairly stated at what might be considered a ‘moderate’ level of
assurance. Or, the auditor could continue to collect audit evidence to the point where
the plausibility of misstatement was much lower (it is conventional to use 5% in a
financial audit). An approach to obtaining such evidence at minimum cost is a topic
of future study.

A third possibility is to conclude that the evidence suggests that the assertion is
not valid, but this would be unlikely given the evidence only supports a very small
belief of 0.032 supporting such a conclusion. Given the low belief in misstatement,
the assurance provider could opine that the main assertion is fairly stated at an
acceptable level of audit risk; describe the nature of any observed deficiencies in
labor practices; and identify specific areas the management should focus on to
mitigate such deficiencies. SR assurance standards and practices provide much more
flexibility than conventional financial statement audit reports in what may be
communicated [5] [6].

4.2 Combination of Evidence at a Sub-assertion

Evidential networks are somewhat peculiar in that the information obtained at each
node flows to all other connected nodes [11] [15]. To consider this aspect, we use
sub-assertion Al.1.1: Complete & Accurate disclosure of Conditions & Benefits of
Employment — to exemplify the propagation of strength of evidence from assertion
Al.1 and from the other sub-assertions to the chosen sub-assertion (A1.1.1).

For the Figure 2 case, the m-values from various items of evidence at the sub-
assertions and the overall assertion are given in Table 3. The input m-values are
assumed to be based on the assurance provider's assessment of the various strength
of evidence provided by each audit procedure as indicated in columns 3, 4 and 5.

As in the previous case, we use the same input m-values at Al.1 from evidence
El: mEl(all) = 0.7, mE1(~a11) = 0, and mEl({a11,~a11}) = 0.3 (see row 1, and



columns 3-5 in Table 3). To determine the overall combined m-values at sub-
assertion Al.1.1, three sets of m-values must be combined. One set comes from
Al.l (i.e., from E1), another from the other sub-assertions, and the last set of m-
values are defined at Al.1.1 originating from evidence E2, E3, and E4. We again
use Dempster's rule and Srivastava [9] to combine the above m-values.

The resulting overall combined belief masses at Al.1.1 are: m(alll) = 0.988,
m(~alll) = 0.004, m({alll,~al11}) = 0.008 (see columns 9-11 in Table 3). These
values indicate that there is a very high positive support for Al.1.1 (0.988) and
almost no support for the negation of the sub-assertion (0.004). Given this situation,
the assurance provider should be confident that the sub-assertion Al.1.1 is valid,
could provide a high level of assurance with little audit risk on this assertion, and
thus would not need to perform any additional audit procedures. However, if the
evidence provided less than the assurance provider’s target acceptable level of
belief, say 0.95, then the assurance provider should either perform additional
procedures to obtain a higher level of assurance, qualify the opinion by listing any
shortcomings or even provide a negative opinion of some sort suggesting that the
assertion may not be ‘fairly stated’.

5 Summary and Conclusion

We have demonstrated the use of an evidential reasoning framework based on the
Dempster-Shafer theory of belief functions for SR assurance services. We use the
G3 sustainability reporting guidelines to develop the evidential network illustrations.

Since this paper is a first attempt to apply the evidential reasoning approach to
the assurance of sustainability reports, there are limitations as well as opportunities
for future research. Our models likely do not identify all of the relevant variables or
associated items of audit evidence. As a future project, we plan to incorporate cost
of performing audit procedures in order to evaluate cost effectiveness. Since we use
DS theory to represent uncertainties in the SR setting, future research should
examine the empirical ramifications of using this approach. Future research should
also explore other possibilities such as empirically derived cost functions.
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