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Abstract

We provide translations between process algebra and systems of chemical reactions. We show that
the translations preserve discrete-state (stochastic) and continuous-state (concentration) semantics,
and in particular that the continuous-state semantics of processes corresponds to the differential
equations of chemistry based on the law of mass action. The novel semantics of processes so ob-
tained equates processes that have the same state occupation dynamics, but that may have different
interaction interfaces.

1 Introduction

We study stochastic interactingorocessesa simple compositional model of stochastic systems, with a
natural semantics in terms of continuous time Markov chains. These interacting processes can be
translated by an intuitive procedure into a set of chemical reactions from which a continuous seman-
tics can be extracted in the form of Ordinary Differential Equations (ODESs). Such a translation estab-
lishes a precise connection between process algebra models of biochemical systems, and more tradi-
tional models based on chemistry and ODEs.

Process algebra interactions are at first sight @t@r@ tA - AZ
richer than chemical interaction, so it is not imme- |
diately clear that the ODEs extracted from the chem- ?a
ical translation faithfully represent the behavior of M a  A+B- " AzBz
the processes according to the processesz own se-
mantics. The correspondence is fairly obvious when (a@r) |
the process interactions are detanglegdmeaning when 0
each interaction channel has exactly one source of 7a la a AtA- 7 AZA?
inputs and one source of outputs. Then, each interac-
tion channel corresponds exactly to a chemical reac- (a@r) I

tion between two chemical species, and in fact the
translation from chemistry back to processes pro-
duces detangled systems. In general, though, process interactions can be entangled meaning that there
can be many sources of inputs and outputs on each channel. This is a convenient feature that supports
compact ways of organizing models: its effectiveness is indicated by the fact that detangled system
can be N2 bigger than corresponding entangled systems. In this paper we show that these more gener-
al process models are still faithful: both the Markov and ODE dynamics of the chemical reactions ex-
tracted from process models match the intrinsic dynamics of the processes themselves.
A simple example can illustrate the potential problem with such a correspondence. In this intro-
duction we limit our discussion to automaa, which are those processes thE U w E Ogpl@:0wiEpOE OPEE OO a

Figure 1 Automata and chemistry
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into more processes, and that can be conveniently drawn as transition diagrams. (Automata are not
sufficient to model all of chemistry, however, because a molecule can split into two.) In Figure 1 we
have three basic situations and their chemical interpretation as changes in molecule numbers [23][24].

InFigure 1.1, anEVUUOOEU OO WP OWUUEUT w wEEOwWOOYI! wopntadddls Ul w 7z wE
delay transition t@r. The Pchemical? interpretation is a unary reaction A- " z(the intended sense of
PET 1 OPEEOQwWUI EEUDOO? w Bl & @mpufatiod 0fi skchu &utomnas,| ekch Bradition
decrements the number of automata in state A, and increments the number of automatainstall w 7

In Figure 1.11, we have two species of automata: Ia
the ones in state A can perform an input ?a on a

N N A . .. - A+C « A%

channela, and mo¥i wOOWUUEDI w z OwxUoyYp e woi EGWT FER
can coordinate its transition with another automaton
in state B that at the same time performs an output la
on the same ET EOOT OWEOw U0 w G&NI w 0@.[1.‘19_E.@Lu I 28w
channel has a fixed associated rate, a@r. The coordi- (a@r)
nated transitions between a pair of automata models
the collision between a pair of molecules resulting in
a chemical reaction; therefore the chemical interpretation is A+B- " z Hulna population of automata,
each such reaction results in decrementing the number of automata in states A and B, and increment-
ing the number of those instateUw 7 wE OE w! 7

In Figure L1.1Il, we have the situation where an
automaton in state A can choose to either perform an 'b Czpp lc brA+B- TA+BZ
input ?a and move U O wor an output !a and move to C:A+C- TAHCZ

2 ®na lone automaton can do nothing, but if we 2b

have two such automata, they can interact, one mov-
POl wOOWUUEUT w ZwEOGEWUT 1wwdUI i@M@Eb@YD w 2 webOwlpPOwx Ol
ible symmetric ways, hence the reaction rate is (c@r)
doubled). The  chemical interpretation is Figure 3 Two reactions on two channels
A+tA- ¥ 7z HIL 2

Finally, note that in Figure 1 the chemical reactions are tagged by the name of the channel on
which the corresponding interaction happens (or by t for delays); it is tempting to think of the name of
the channel as identifying the chemical reaction: automata interacting on multiple channels would be
involved in multiple reactions.

So far so good: these examples are representative of the complete endeavor of translating auto-
mata to chemistry. Apart fromU1 EEUDOOU wUT E U uwe thr disd dderint@i®elyl h&nonw@ cat
go back from chemistry to automata: the chemical species become automata states, and chemical reac-
tions become either delay transitions, or binary interactions on a channel (using the name of the reac-
tion as the name of the channel), which move automata from one state to another.

But now consider the automata in Figure 2, and B- sA la b
the two corresponding chemical reactions derived by A+B - " A+A
observing the state transitions that happen as a result A+A - Z A+B
of input/output interactions. Both reactions naively
get the same name, because they both result from
interactions on channel a. So, how would we go back (a@r)
from reactions to automata in this case? The names 9 (a@r) (b@r)
of chemical reactions should make no difference to
their dynamics, so let us give them different names
b,c. Translating backward to automata, we now get the automata in Figure 3, which are not the ones
we started from. Or, conversely, if we start from the different automata in Figure 3 we get the same
chemical reactions as in Figure 2, although named differently.

a:A+B - "A+Bz

Figure 2 Two reactions on one channel

?a ?b

Figure 4 Same chemistry
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The worrying issue is then the following. We have two apparently different sets of automata,
with different interaction interfaces (a vs. b,c) that produce the same chemistry. Chemistry prescribes
the rate at which numbers of molecules change over time. So, those two sets of automata should be
equivalentat least in terms of the rate at which the occupations of automata states change over time.
Now, is that true? If not, we could have little confidence that process-based models of biochemical
systems yield the expected results. If the previous example is not sufficiently worrisome, consider the
two automata in Figure 4, entangled on the left and detangled on the right. They induce the same set
of chemical reactions, but it is not obvious that as populations they have the same rate behavior.

In this paper we show that, yes, all processes re-

t:B- A
sulting in the same chemistry are equivalent, accord- a A+B- T A+A
ing to the intrinsic rate semantics of the processes b: A+A - "B+B
themselves. Furthermore, we are able to compare
processes that do not have the same chemistry: the
automaton in Figure 5 (note: b@r/2), as we shall see, (a@r)
has the same rate behavior as those in Figure 4. In (b@r/2)

this case, the induced chemical reactions are differ-
ent, but when computing the respective chemical
rate equations, those reactions turn out to be trivially equivalent. By using our main results, we even-
tually show that any automaton has a rate-equivalent detangled automaton, which can be N? bigger.
Since detangled automata are in simple correspondence with systems of reactions, it follows that au-
tomata can in general be N2 more compact in representing chemical systems.

Figure 5 Rate equivalent to Figure 4

This paper is organized as follows. In Section 2 we in- 5:4.4,45
troduce syntax for stochastic processes and for chemical ODE|] — OEE
reactions, and we show how to translate from one to the S:41 S 43
other. In Section 3 we give the stochastic semantics of Continuous

. . . . Chemistry

process and the stochastic semantics of chemical reactions, a2 s24_| Process
both as continuous time Markov chains, and we show that o | Algebra
they are equivalent under the translations. In Section 4 we Discrete A A
. . . . . . . Chemistry S:2.3 S:3.2
first give the interpretation of chemical reactions in terms of 33
Ordinary Differential Equations (by the law of mass action). ‘ — y

. L ) ; -CTMC - CTMC
That is standard, but it is subtly different from the stochastic S:3.4,35

semantics of chemical reactions, so we present it via formal
translations between discrete and continuous chemical sys-
tems. We then give a novel semantics of processes in terms of ODEs (the process rate equatignand we
show that it is equivalent to the mass action semantics under the translations. In Section 5 we show by
an example that the Markov chain and the differential equation semantics are in the fact different. We
also summarize the running examples used in the previous sections, and we revisit the examples from
the Introduction. In the Conclusions we discuss the compactness of process representations, and the
related work. The pattern of Figure 6 is used in thumbnails guides to the various sections.

Figure 6 Paper Outline

2 Interactions vs. reactions

In this section we introduce two simple notations: one for processes, slightly generalizing the interact-
ing automata of the Introduction, and one for basic chemical reactions, and we show how to translate
from one notation to the other. These translations are to be intended as converting between two
equivalent representations of discrete-state continuous-time systems, as elaborated in Section 3.
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2.1 Processes

We introduce a subset of p-calculus and of CCS [19] enriched with transition rates [21]: the Chemical
Ground Form(CGF), which is sufficient for representing the dynamics of chemical reactions. The con-

cepts we need from process algebra are: complementargynchronous interactiongnput s y z wEpdtEs )g, 7

modeling collisions between molecules, stochastic elaysat rate r(t () corresponding to molecular de-
cay, channés with stochastiaater (a;), by, ...) corresponding to molecular interaction surfaces; parallel
compositior(]) modeling concurrent activities; and guarded hoice(A) modeling races between events.

2.14 1 Definition: Chemical Ground Form (CGF)

E:=0eXxX=ME Reagents (empty, or a reagent X=M and Reagents)

M =0 € p;P A M Molecule (empty, or an interaction p;P and Molecule)
P:i=0€X | P Solution (empty, or a variable X and Solution)

p =ty €% €la Interaction prefix (delay, input, output)

CGF = E/P Chemical Ground Form (Reagents with initial Solution)

tives) has a finite set E of reagentsX;=M; (named molecules) for distinct variablesX; naming chemical
species, and moleculesM; describing the interaction capabilities of the corresponding species. The poss-
ible process interactionsp are: delayt ) at rater (where r is a positive real), input ?a;y on channel at rate
r, and output 'a; on channel a at rate r (each channel always has the same rate). In the syntax of mole-
cules, each interaction p leads to releasing a solution P (a multiset of variables). We use A for choice|
for parallel compositigrand 0 for the empty reagent, the empty molecule, and the empty solution. Trail-
D O1 w Y msUallyHdbtiimplicit, and we use | also as an operator over the syntax: if P and / zre 0-
terminated lists of variables, according to the syntax above, then P]/ zmeans appending the two lists
into a single O-terminated list. Therefore, if P is a solution, then O] P, P|0, and P are syntactically equal.

A CGF (E,P) is a set of reagents E together with initial conditions which are a solution P. If an X
occurs in some M; or P, but is not a reagent in E, we assume the existence of a reagent X = 0. We write
E.X for the molecule associated to X in E, and Xi E to indicate that X is a reagent in E.

A CGF is in automata formif there is no occurrence of parallel composition except in the initial
conditions (corresponding to the notions of finite control[9] and regularity [13]). In such a case, the CGF
can be drawn as a collection of automata, as in the figures in the Introduction. A CGF is detangledif
each channel a occurs once as ?a and once as !a: there is a direct correspondence between detangled
CGFs and chemical reaction systems.

Some simple examples follow; these will become our running examples.

2.14 2 Basic examples
[ 1

Unary reaction (@
E: X=1t(0 The reagent X that transitions to 0 after a stochastic delay of rate r.
Hetero reaction O—A—’°E
- - ]
E: X =730, The reagent X that interacts with reagent Y on channel a
Y =la;),0 at stochastic rate r, and then both reagent transition to 0.

Homeo reaction c‘p\
>

E: X=7a4,0A la;;0 The reagent X that interacts with another copy of X on channel a.
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2.2 Chemical reactions

We now define systems of simple chemical reactions, to which we later give both discrete-state and
continuous-state semantics. There are only three kinds of chemical reactions of interest to us. First, a
molecule may spontaneously degrade into components; this is a unary reaction Second, two molecules
of different species may collide and produce other molecules; this is a hetero (binary) reactiorirhird,
two molecules of the same species may collide and produce other molecules; this is a homeo (binary)
reaction We deal with the two cases of binary reactions together, unless we need to distinguish them.
Therefore, we have the following syntax for chemical reactions:

2.2 1 Definition: Chemical reactions
I 1

X - 7Y, Hiw 6 Yy HAu Unary oOay A
Xi+X, - Y, Hwo Yy Hau Binary pOay A

We can ignore reactions between three or more molecules, because of the unlikelihood under normal
conditions of finding three or more molecules at the same time in the same place, and with the right
energy and orientation to produce a reaction: ?Genuinely trimolecularreactions do not physically oc-
cur in dilute fluids with any appreciable frequency. Apparently trimolecular reactions in a fluid are
usually the combined result of two bimolecular reactions and one monomolecular reaction, and in-
volve an additional short-lived species.? [dL]. So, for example, 2H + O - H,O should be interpreted as
{H+H- H,, H,+O- H,0}oras{H+O- OH, H+OH- H,0}.

2.2 2 Definition: System s of chemical reactions
I 1

Let X; be a set of chemical species, with il 1..m. LetJ be an index set for naming reactions. Let
jl 1.n,and letri 1..n- J be the injective reaction-naming function. A system of chemical reactio@is
has the form:

C={rj Lhs;- "IRhs}

where each Lhs has the form X or X;+X, (with possibly X;=X5), and each Rhs has the form
Xp+..+X 0 fork@a Y wppUUEDODOT wyz UWEW! wBOBEOOEWDOOBOWHKIZ UOWUT
pending the two 0-terminated sums into a single 0-terminated sum; therefore 0+P, P+0, and P are

syntactically equal. The rates r; are positive reals.
L |

Therefore, a system of chemical reactions is defined to be a finite set of reactions that are uniquely
named (this is an important invariant for our translations). Each reaction, - ", has a (basg rate, r, with
bigger base rates meaning faster reactions. The exact interpretation of r depends critically on whether
we consider a discrete or continuous semantics, as we discuss later. A common interpretation of these
reactions is that they happen in a constant volume, at constant temperature, and in a well-stirred sol-
tion, so that the probability of two molecules reacting is independent of their position.

| _ )
2.3 From process reagentsto chemical reactions ——

s R w—

We show how to convert a set of process reagents, E (Definition 2.1t 1), into a system of chemical reac-
tions Ch(E) (Definition 2.2¢2). This is achieved by producing a unary reaction for each t,, delay in E, a
hetero reaction for each pair ?a, !a of interactions in different molecules of E, and a homeo reaction for
each pair of interactions ?a, !a in the same molecule of E (with doubled rate).
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2.3t 1 Definition: From processreagents E to chemical reactions Ch(E)
[ 1

Ch(E) =
{GxiAX - "P)SLEXi=tyP}C
{GxividX+Y- "P+Q) s.t.7 A8 wE OE as$,® and By & kay,),Q} C
{GxixjgX+X- ¥P+Q) st.EX.i= ?ay;,P and E.Xj = la;;Q}

When embedding a P from E into a chemical reaction, we implicitly change all process ? f 2 chéial

? HUNGte that Ch(E) is a proper system of chemical reactions, where by definition the reactions must

be uniquely named. We in fact have unique tags for reactionUo wi PUT 1 U uxiEar@mdddder®d U OO w
x E &l where M.i is the i-th summand in molecule M, and X.i refers to the summand (E.X).i. This

tagging allows us to easily account for multiplicity of equal reactions (whose rates must be summed),

and to generally track them in proofs.

2.3t 2 Basic examples
[

Unary reaction Orse
E: X=ty0 ) Ch(E): {jx1GgX- "0}
E: X= t(r),O A t(r),O Ch(E) {jX.lQX - ' O, jX.ZqX - ' O}
Hetero reaction O“_’°
O
E: X=%a;,0, Y=la5.0 Ch(E): {ix.1yidgXx+Y- "0}
Homeo reaction o,g)\o
E: X =?a0A lay0 Ch(E): {jx.1x2gX+X- 2"0}
|
. | o
2.4 From chemical reactions to processreagents -

An inverse translation maps a system of chemical reactions C (Definition 2.242), to process reagents
Pi(C) (Definition 2.1t 1), by using the distinct reaction labels in C as channel names in Pi(C). For each
reaction of label v with corresponding rate s in C, we prepare a channel v, of rate r, setting r=s for
unary and hetero reactions, and r = s/2 for homeo reactions. For each species X we produce an initially
empty reagent, X = 0. Then we scan each chemical reaction in turn to gradually populate the reagents
with summands (such summands may be tagged for convenience in proofs). For a unary reaction v: X
- " P we add a summand t ;P (tagged jtvQ to reagent X. For a hetero reaction v: X+Y - " P we add a
summand ?v;,P (tagged j?vq to reagent X and a summand !v,0 (tagged j!vq to reagent Y. For a ho-
meo reaction v: X+X - " P we add two summands ?v(,,;P (tagged j2>vq and !v,);0 (tagged jivq to rea-
gent X. We also implicitly ET EQOT 1 wEOOWET 1 OB ED? il BEx UBHEEDET ODUEOOa
is not necessarily in automata form.

2.4 1 Definition: From chemical reactions C process reagentsPi(C)
I 1

Pi(C) = {(X= A((v:X- "P)i C)of(tyPitvQ A
A((v: X+Y - "P)i CE O E w Sofv#Ruvg A
A((v:Y+X- "P)i " wE OE wl\¥g04w) A
A((v: X+X - "P)i C) of (2V(r/2);P §2vGA V(17,0 jivQ)
s.t. X is a species in C}
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2.4 2 Basic examples
[

Unary reaction Q-0
C: {v:X- "0} Pi(C): X=t()0
Hetero reaction
C. {v:X+Y- "0} Pi(C): X =20, Y=1lvy0
Homeo reaction

C: {VZ X+X - r O} PI(C) X= ?V(r/z);o A !V(r/z);o

The labels associated to binary reactions are turned into channels v that occur exactly once as in-
put ?v and once as output !v in the translated process reagents Pi(C), which is thus detangled.

2.4 3 Proposition: Pi(C) is detangled.
If C is a system of chemical reactions, then Pi(C) is detangled.
That is, each channel occurs once as ?v and once as !v.

Proof

By definition, systems of chemical reactions are uniquely labeled. By definition of Pi(C), for each v:
X+Y - "Pin C, Pi(C) contains one ?v as a summand of X and one !v as a summand of Y. And for each
v: X+X - "Pin C, it contains one ?v and one !v as summands of X. (]

The tags jtvG@?vGi'vqattached to the detangled summands of Pi(C) are thus unique. Tags of the
form jov@and jivasimply repeat the information at the head of their summand; only tags jtvqadd infor-
mation about the reaction v which they came from. We can thus use these tags as indexes in the cor-
responding molecules, writing M.j...afor M.i when j..qtags the i-th summand of M. For example:

Reactions C: {a: A+A - "B+A, b:B+A- SA+A, ¢ B- 'A}
Tagged pocessesPi(C): A =2.(BA) ;j7adA a0 jjtadA Ibg);0 ;jibq
B= ’)b(s),(AIA) Zj?qu t(t),A jteq
Tag indexing in Pi(C): B.j?bq= B.1=?b(),(A]A), B.jtcG=B.2=14,A, etc.
Reactions Ch(Pi(C)): i B HOAWAN-Q B+A, j | 8 BSAQSA+A, j | 8B-q'A}
= { 6jyEQRAS TBEAG ! | y EQB+AT 1AGA j 1tE AR A}
We thus obtain:

2.4 4 Proposition : C vs. Ch(Pi(C))
There is a bijection between the labels of Ch(Pi(C)) and C such that related reactions are equal:
Ch(Pi(C)) =
{Gxjty @o "P)s.t.(v: X- "P)i C} C
{Gxj y.¥6G n)¥€)1o "P) st.(v:X+Y- "P)i C}C
{(ixj y.7&j XHAao"P) s.t.(v: X+X- "P)i C}

Proof
We recall the definition of Pi(C).X (the X component of Pi(C)):
Pi(C).X= A((v:X- "P)i C)of(tyP:itvq A

A((v: X+Y - "P)i CE O E w sof@%ARuivqQ
A((v: Y+X- "P)i " wE O E wl¥g 04w A
A((v: X+X - "P)i C) of (2V(r/2);P i2vGA V(170 ivQ

>:
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and the definition of Ch(-), instantiated to Ch(Pi(C)):

Ch(Pi(C)) =
{(ixiaX - "P)s.t.Pi(C).Xi=tyP}C
{GxiviaX+Y- "P+Q) s.t.7 A8 wE OE w/ BgP aldPi(6)H jrdvyR} C
{GxixjaX+X- ¥P+Q) s.t.Pi(C).X.i= V(P and Pi(C).X ] = v, Q}

We first replace the numerical indices with the tags from Pi(C), which are unique:

Ch(Pi(C)) =
{(Gxjtva&X - "P)s.t. Pi(C).X.jtvg= t(r);P} C
{Gxivariva& + Y- "P+Q) st.7 A8 wE O E upnhd g, Kahd F(C)(Y).4ivar V() Q} C
{Gxivaxiva e+ X - P +Q) s.LPi(C)XjvaE 2v(yP and Pi(C).Xjva Iv()Q}

We then have, by definition of Pi(C).X, that:
{(xjtva - "P)s.t.Pi(C).Xjtva= t P} = {(ixjtva& - "P)s.t.(v: X- "P)i C}
{GxivardlyqX +Y - "P+Q) s.t.7 A8 WE OE ujha® ), Kahd R(C).Y.jivaE Iy, Q}
= {(XivQreyaX +Y - "P+0) s.t.(v: X+Y - "P)i C} (where Q must be 0, and P+0=P)
{(xivaxivaX + X - 2P +Q) s.t. Pi(C).X.jva= VP and Pi(C). X jiva= v, Q} =
= {(xjvaxdyq & + X - 2P +0) s.t.(v: X+X - " P)i C} (where Q must be 0, and P+0=P)
We thus obtain the statement. (€]

We conclude this section with some syntactic properties of detangled automata that are used lat-
er. Given process reagents E, we have from Proposition 2.4¢ 3 that Pi(Ch(E)) is detangled. But given E
the detangled version of E as automata. However, Pi(Ch(E)) is close to being in automata form, and
we can thus find a related Detangle(E) that is both detangled and in automata form. We show later
that E and Detangle(E) are in fact semantically equivalent.

2.4t5 Definition : Detangled automaton
I

Let E be in automata form. Then Detangle(E) is defined to be the same as Pi(Ch(E)), but where any
pair or summands ?v,;(X] Y]0), 'v(,;0 occurring anywhere in Pi(Ch(E)) is replaced by the pair
2V (X10), v, (Y]0) respectively.

2.4 6 Proposition : Detangled automaton

If E is in automata form then Detangle(E) is in automata form.

Moreover, Ch(Detangle(E)) and Ch(Pi(Ch(E))) have the same reactions.
Proof
Let T,U denote either a singleton list X]0 or 0. Since E is in automata form, each of its molecule sum-
mands has the form t.)T, ?v,T, or vy T. Then, all reactions in Ch(E) have the form X- T,
X+Y- "T+U, or X+X- 2'T+U. Hence, each summand in Pi(Ch(E)) has the form te T, 2ve(TJU), or
'V();:0. Moreover, Pi(Ch(E)) is detangled (Proposition 2.4t 3): for each ?v;,(T|U) there is exactly one
'v(;,0 with the same v. Detangle(E) is also detangled, and is in automata form because whenever T|U
contains two variables, it is split in two so that all the summands have again the form t,T, ?v,T, or
'vr;U. Note that splitting T|U is ambiguous if e.g. T=X]0 and U=0, but in such a case the summands
are already in automata form, and they are not modified. It follows from Definition 2.3t1 that
Ch(Detangle(E)) and Ch(Pi(Ch(E))) have the same reactions, noting that (T+U)+0 and T+U are syntacti-
cally equal (Definition 2.2t 2). €]
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3 Discrete -state semantics

In this section we give a semantics to both processes and reactions over a discrete state space. The aim
is to give meaning to the definitions of Section 2, and to show that the translations between processes
and reactions are sound. However, the overall goal of the paper is to define a semantics of processes
over a continuous state space, which is the subject of Section 4. Therefore, Section 3 has been orga-
nized so that it can be easily skipped, although it can help in understanding the connections between
discrete and continuous systems.

3.1 Continuous time Markov chains

The stochastic semantics of both processes and reactions can be given as Continuous Time Markov
Chains (CTMCs) [6][2][12][14][15]. A CTMC tracks the evolution of a system through state transitions
weighted by stochastic rates. We obtain CTMCs from the collapsing of Labeled Transition Graphs
(LTG), which are structures that can be easily extracted from processes and reactions.

Semantically, a (discrete) stateis a multiset of molecules. For a solution P (Definition 2.1t1), we
indicate by PP the normalized form of P where the variables are sorted in lexicographical order, possi-
bly with repetitions. That is, P? is a canonical representation of the multiset corresponding to P. Let
P®.m be the m-th variable in P®, and P®\m,..m, be P° with the variables of indices m;..m, removed. Let
#X(P) be the number of instances of X in solution P.

3.1t 1 Definition :Labeled Transition Graph (LTG) and associated CTMC
I

1
A node (stat8 of a labeledransition graph (LTG) is a normalized solution P®. An arc (transition) of an
LTG is a quadruple d, P° r, Q®8, written (I: P°2 " QP), where PP is the source state, QP is the target
state, r is a positive real, which is the rate of the transition, and | is a label, out of an index set, that
is used to account for multiplicity of transitions that are otherwise equal. An LTG, Y, is a set of

such quadruples.

If Y isan LTG, then the associated continuoustime Markov chain(CTMC) |Y |, is the set of the triples
@, r, Q3 written (P2 "Q), P B U1 wobtdifed by summing the rates of all the quadruples in Y that
have the same P and Q: |Y | ={&P,r,Q8s.t.$:0 O/ O I gvidt0/ ACand r = Sr; s.t.3;:P,r;, Qa1 Y}

Therefore, a CTMC is a (possibly infinite) graph with at most one arc between any two nodes, with no
self-arcs (because they have a null dynamic effect), and with a rate associated to each arc. From such a
graph G, we can easily extract the Q-matrix of a continuous time Markov chain as normally presented,
by setting Q; = U wd | w APl B,&EuR; = -S4Q;. The master equatiowf the Markov chain can
then be derived by considering the conditional probability distribution p;(t) of the system being in
state i at time t given the initial conditions [25]. We stop short of probability theory, and of issues of
minimization of the Q-matrix, since it is sufficient for us to show that certain systems have the same
CTMC graph. More generally, a theory of equivalence of processes or reactions should consider equi-
valence at the level of probability distributions [2][7][14].

EI =
3.2 Discrete -state semantics of processes - :

We now describe how to produce a Labeled Transition Graph from a Chemical Ground Form (E,P).
The set Next(E,P) is the set of all the transitions (I: P®2 " S°) from the current state PP arising from the
definitions of E. This set is then closed under next transitions. Let E.X be the molecule defined by X in
E, and M.i be the i-th summand in a molecule of the form M=p,;P,Ad Ap,,P,. The transition labels
used are either of the form {m.X.i} or {m.X.i, n.Y.j} where m,n,i,j are positive integers, X,Y are species
names, m.X.i are ordered triples and {..., ...} are unordered pairs.
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3.2t 1 Definition: From a Chemical Ground Form (E,P) to aLabeled Transition Graph
[

Next(E,P) =
{(fmx.i}:PP2 "SP) s.t.PPm =X and EX.i=ty;Qand S = (P\m|Q)} C
{{mxinyjP’2 TSP st.PPm=XandP’n=8 WEOE wO A0 w
and E.X.i = ?a,y;Q and E.Y.j = laR and S = (P"™\m,n| Q|R)}

LTG(E,P)=C,Y,
where Y, = Next(E,P) and Y ,,;; = C{Next(E,Q) s.t. Qi states(Y )}

3.2t 2 Basic examples
[ 1

Unary reaction Q-0
LTG(E,P): {fax1: X2 "0} CTMC: {X2 "0}

Here we have initially #X(P) = 1. Suppose P contains any number of X; then, Next(E,P) contains a
number N = #X(P) of differently labeled transitions P® 2 * QP where P® = (X]Q)". The CTMC for
Next(E,P), if not empty, contains a single transition P? 2 "®®) QP That transition is (possibly) fol-
lowed, in the full CTMC, by a transition Q2 "®X(Q RP, with Q° = (X|R)®, and so on.

Hetero reaction O“_’°E
O
LTG(E,P): {axi,2v1:X]Y2 "0} CTMC: {X]Y2 "0}

Here we have initially #X(P) = #Y(P) = 1. Suppose P contains any number of X and Y; then, Next(E,P)
contains a number N = #X(P) G#Y(P) of differently labeled transitions P? 2 " QP where P? = (X] Y| Q)?,
since each X can interact with each Y. The CTMC for Next(E,P), if not empty, contains a single transi-
tion PP 2 "&XPI®YP) b That transition is (possibly) followed, in the full CTMC, by a transition QP
2 rOXQOY(Q) RP with QP = (X| Y|R)®, and so on.

Homeo reaction
In the second clause of the definitionof- 1 R Owp i WEEOwi EYI wFaréxamgpley OWwp D07 wo £0A

(E,P): ((X = 2240 A la;),0), X|X)
LTG(E,P): {{1x1,2x21 X|X2 70, {2.x.1, 1.X.2}: X| X 2 "0} CTMC: {X]X2 20}

Here we have initially #X(P)=2. Suppose P contains any number of X; then, Next(E,P) contains a num-
ber N = 2Q#X(P) choose 2) of differently labeled transitions P?2 " QP where PP = (X|X| Q). That is, it
contains two transitions between any choice of 2 distinct variable instances in the initial conditions,
since each instance can interact with a difference instance in two possible ways. We have that N =
20X (P)YQ#X(P)-1)/2) = #X(P)@Q#X(P)-1); the CTMC for Next(E,P), if not empty, has a single transition P°
2 TBXPYEX(P)D) b For #X(P)>>1, the rate of that transition is approximately ré@X(P)2

[ R |

]
3.3 Discrete -state semantics of chemical reactions -— E

In Definitions 2.2¢ 2 we have introduced systems of chemical reactiphat without any initial conditions.
When the initial conditions are given as a discrete molecule count for each species, we say that we
have a discretechemical system
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3.3t1 Definition: Discrete chemical system
[

A discretechemical syster(C,P) is a system C of chemical reactions plus a chemical solutiof® specify-

ing the initial number of molecules of each species in the system.
L |

For chemical solutions P we use the same syntax and conventions as for process solutions, except
UUDOT wET T OPEE Ouw ?WenavDsddWhbviE t& deéive a Raheted Transition Graph from a
discrete chemical system, again considering multisets P°, corresponding to syntactic solutions P, as
states in the LTG. The LTG transition labels used here are either of the form {m.r} or {m.r, n.r} where m,n
are integers, r are reaction labels, m.r are ordered pairs, and {..., ...} are unordered pairs. The set
Next(C,P) is the set of the transitions (I: P°2 " SP) from the current state P® arising from the reactions of
C; this set is then closed under next transitions.

3.3t 2 Definition: From a Discrete Chemical System (C,P) to a Labeled Transition Graph
[ 1

Next(C,P) =
{{mr1:PP2 'SP st. PP m=Xand (r:X- "Q)i CandS=(P"\m+Q)}C
{{mr.nryP?2 TSP st PPm=Xand PPn=8 WEOE wO A0 w
and (r: X+Y - "Q)i CandS=(P"\m,n + Q)}

LTG(C,P)=C,Y,
where Y, = Next(C,P) and Y ,,; = C{Next(C,Q) s.t. Qi states(Y ,)}

The basic examples of reactions are very similar to the ones for processes (3.2¢2), but note that
there is a subtle difference in the case of homeo reactions.

3.3t 3 Basic examples
[

Unary reaction Q-0
(C,P): ({r:X- "0}, X)
LTG(C,P): {{rry: X2 "0} CTMC: {X2 "0}

Here we have initially #X(P) = 1. Suppose P contains any number of X; then, Next(E,P) contains a
number N = #X(P) of differently labeled transitions P® - " QP, where P? = (X+Q)°. The CTMC for
Next(C,P), if not empty, contains a single transition P? - "®*®) QP That transition is (possibly) fol-
lowed, in the full CTMC, by a transition QP - "®XQ RP with Q° = (X+R)?, and so on. Note also the role
of reaction labels in a system with duplicated reactions:

(C,P): {ri: X-"0,ry: X- 70}, X)
LTG(C,P): fitr: X2 "0, {Lrx: X2 "0} CTMC: {X2 20}
Hetero reaction O—A—’°E
O—o
(C,P): ({r: X+Y - "0}, X+Y)
LTG(C,P): {{rr, 20 X+Y 2 70} CTMC: {X+Y2 "0}

Here we have initially #X(P) = #Y(P) = 1. Suppose P contains any number of X and Y; then, Next(E,P)
contains a number N = #X(P) &#Y(P) of differently labeled transitions P®2 " QP, where PP = (X+Y+Q)P,
since each X can interact with each Y. The CTMC for Next(C,P), if not empty, contains a single transi-
tion PP 2 "&XPIYP) Qb That transition is (possibly) followed, in the full CTMC, by a transition Q°
2 TBXQBY(Q) Rb with QP = (X+Y+R)®, and so on.

Homeo reaction
In the second clause of the definitionof- 1 R Owpi WEEOwi EYI wFaréxargpley OWwp D07 wo £0A
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(C,P): ({r: X+X - "0}, X+X)
LTG(C,P): {{Lr, 20} X+X 2 70} CTMC: {X+X- "0}

This set contains only one transition, because the labels {1.r, 2r} and {2, 1.r} are equal. Here we have
initially #X(P)=2. Suppose P contains any number of X; then, Next(C,P) contains a number N = (#X(P)
choose 2) of differently labeled transitions from P2 " Q° where PP = (X+X+Q)®. That is, it contains one
transition between any choice of 2 distinct variable instances in the initial conditions, since each in-
stance must interact with a different instance. We thus have that N = #X(P)@X(P)-1)/2; the CTMC for
Next(C,P), if not empty, contains a single transition P?2 "8XP)EXPY1/2 b For #X(P)>>1, the rate of that
transition is approximately r/2@X(P)2. Note that the CTMC in this example seems to have a different
rate than the one in example 3.21 2, by a factor of 2, but the translations Pi(C) and Ch(E) compensate

for the difference (examples 2.3t 2, 2.4¢ 2), as we show next.
L |

[ R e
[

3.4 Discrete-state equivalence : E1 Ch(E) =T

We can now show that the translation from processes to chemistry preserves CTMC semantics.

3.4 1 Definition: Graph equivalence (1 )
[

WewriteClI "z wDEDQWOOwWAH +3 & p" O/ AR @Atufh=X3+&.p'X3 O/ AR
Similarly, EI $z wbi I wi OUWEOOwW/ OQwh + 3 GiptsPG/X A f. & Juh + 3 & p$ 7z O/ AH
And also, C1 Eiff for all P, [LTG(C,P)] = |[LTG(E,P)]| (with P understood by context)

3.42 Theorem: E1 Ch(E)
Let E be a set of reagents and Ch(E) the corresponding reactions. Then E1  Ch(E).
Proof
We blur over the syntactic difference, +/], between P in process solutions and chemical solutions. We
first show that |Next(E,P)| = [ Next(Ch(E),P)]|; the result then follows by induction on the definitions
of LTG(E,P) and LTG(C,P). For two CTMCs M,N, we say that MAN iff for each (P 2 " Q)i M there is a
(P2SQ)INUUET wOi E U MANGGHENAN impldM=N.
(1) We show that |Next(E,P)| A |Next(Ch(E),P)| by giving a partition of Next(E,P) into singleton sets
{(I;Q 2 "™ R)} or pair sets {(I;:Q 2 " R), (I,:Q 2 "2 R)}, such that each partition element is mapped injec-
tively to a transition 1:Q 2 " R of Next(Ch(E),P) with ry=r or r{+r,=r respectively. (For self-transitions,
the rates still match up as described, but neither associated CTMC contains them.) In passing, we also
show that states(Next(E,P)) | states(Next(Ch(E),P)).
1 Suppose (fmx.ix: U2 "W) I Next(E,P). Then, U=P®, and P°.m = X and E.X.i = t(;;Q and W = Sand S
= (PP\m|] Q). We thus have that (jx.i@X - "Q) I Ch(E), and hence ({mjx.iGt P2 "SP) i
Next(Ch(E),P). That is, ((mjx.iG U 2 "W) | Next(Ch(E),P). The injection is {mX.i} - {mjx.iQ
f Suppose ((mX.inYj}U2 "W)I -1 R0Op$ O/ Awb DU LrP.vS X and®AP.h =¥ QuirACAE/ w O £0 w
and E.X.i = ?a,);Q and E.Y.j = la;R and W = S® and S = (P"\m,n| Q|R). We thus have that (jx.i,y.JdX
+Y- "Q+R)I Ch(E), and hence ({mjx.iY.jQnjx.iYj@P°2 "SP) [ Next(Ch(E),P). That is, ((mjx.iyiQ
nix.iYjG U2 "W) I Next(Ch(E),P). The injection is {m.X.i,n.Y.j} - {mjX.iY.jQnjx.iY.jd
f  Suppose ({mX.i, nXj: U2 "W) i Next(E,P). Then, U=P®, P°m=Xand P°.n=7 wE OE wO AOWE OE w$ 6 7 &
?8),Q and E.X,j = la;;Rand W = SPand S = (P"\m,n] Q|R). Therefore, also the transition ({n.x.i,
m.Xj: U2 "W) I Next(E,P) because of the symmetry of X. We further have that (jx.i,xjGX + X -
Q+R) I Ch(E), and hence ({mjx.ixjQnjx.ixjG P2 2" SP) [ Next(Ch(E),P). That is, ({mjx.ixiQq
njxixjG U2 2 W) I Next(Ch(E),P). The injection is {{m.X.i, n.Xj}, {n.Xi, mXj}} - {mjX.iXjQnjx.ixjq
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(2) We show that | Next(Ch(E),P)| A |Next(E,P)| by giving a partition of Next(E,P) such that each tran-
sition 1:Q 2 " R of Next(Ch(E),P) is mapped injectively to a partition element {(I,;Q 2 " R)}or {(I;Q2 "
R), (1,:Q 2 "2 R)}, such that ry=r or ry+r,=r respectively. In passing, we also show that states(Next(Ch(E),
P)) 1 states(Next(E,P)).
f  Suppose ({mr}:U2 "W)Ii Next(Ch(E),P). Then U=P® and P>.m =X and (r: X- "Q) i Ch(E)and W
=SPand S = (P"\m + Q). From (r: X- "Q) [ Ch(E) we have that r=jx.iCand E.X.i = t;;Q. Hence
(fm.x.i} PP2 TSP [ Next(E,P). That is, (fm.x.i: U2 "W) i Next(E,P). The injection is {mjx.iQ- {m.X.i}.
f Suppose (fm.r,nrxU2 "W)i Next(Ch(E),P) with P°m=Xand P°.n=8 wE OE w7 /A8 6°uaAd 1 Ow4 &/
O A wEXEYWPT) i Ch(E)and W =SPand S = (P"\m,n + T). From (r: X+Y - "T) [ Ch(E) we
have that r=jx.i,y.jGand T=Q+R and E.X.i = ?a,,Q and E.Y.j = la,y;R. Hence ({m.X.i, n.y.}: P*2 " S°) |
Next(E,P). That is, ({m.X.i,n.Y.j: U2 "W) [ Next(E,P). The injection is {mjX.i,Y.jChjX.iYjG {m.X.in.Y.j}.
f  Suppose ({mr,nr}U2 "W)Ii Next(Ch(E),P) with P>.m = P®.n=X. Then U=PPO wE O E wOAEOMNE OFE wp
- "T)i Ch(E)and W =SPand S = (P"\m,n + T). From (r: X+X - "T) 1 Ch(E) we have that r=jx.ixjq
and T=Q+R and E.X.i = ?a,/2;Q and E.X.j = a,;R. Hence both ({m.x.i, n.xj}: P®2 728 and (fn.x.i,
m.X.jk: PP2 7280 [ Next(E,P). That is, (fm.X.i, n.xj}: U 2 "2 W) and (fn.x.i, mxjr U2 ">W) i Next(E,P).
The injection is {mjX.i X jQniX.i,Xjq- {{m.X.i, n.Xj}, {n.X.i, m.Xj}}.

(3) We recall the definition of CTMC: |Y | = {&P,r,Q3s.t.$380 0/ OV P ®W I w/ A0 Srusk &:E,;Qdw i w
i Y} Define the merge of two CTMCs M,N as their rate-merged union: MBN = {&P,r,Qd s.t.
$3 O UxzMOIN, and r = Sr; s.t.&,r;,Qd1 MCNY}; we have that |YCF | = | Y |R]F |. Recall also that:
LTG(EP)=C,Y, with Y 3 = Next(E,P) and Y ;; = C{Next(E,Q) s.t. Qi states(Y )},
LTG(Ch(E),P) = CF, with F, = Next(Ch(E),P) and F ,,; = C{Next(Ch(E),Q) s.t. QI states(F ,)}.
1 We have already shown by (1) and (2) that | Y o] = |F (| and states(Y ) = states(F o).
1 Assume |Y,| = |F,| and states(Y ) = states(F ,). Then, |Y 1] = | C{Next(E,Q) s.t. QI states(Y ,)}] =
R{INext(E,Q)] s.t. QI states(Y )} = R{|Next(Ch(E),Q)]| s.t. Qi states(F )} (by (1) and (2) at Q) =
IF n:1]. Moreover, states(Y ;) = states(C{Next(E,Q) s.t. QI states(Y ,,)}) = C{states(Next(E,Q)) s.t.
QI states(Y ,)}) = C{states(Next(Ch(E),Q)) s.t. Qi states(F)}) (by (1) and (2) at Q) = states(F p.1).
Therefore, by induction on n we conclude that |LTG(E,P)| = |[LTG(Ch(E),P)]. €]

[ R e
[

3.5 Discrete -state equivalence : C1 Pi(C) T

Be reusing the previous theorem, we can now show that, in the other direction, the translation from
chemistry to processes preserves CTMC semantics.

3.5t1 Theorem: CI Pi(C)
Let C be a set of reactions, and Pi(C) the corresponding reagents. Then C| Pi(C).

Proof

We know from Theorem 3.412 that for any set of process reagents E we have E I Ch(E). Hence, for
any set of chemical reactions C resulting in process reagents Pi(C), we have that Pi(C) I Ch(Pi(C)).
Moreover, from Proposition 2.4t 4 we know that Ch(Pi(C)) = C up to reaction labels (which are in bijec-
tion). Those differences do not affect the discrete semantics of chemical reactions (Definition 3.3t 2)
when considering the associated CTMCs, so that Ch(Pi(C)) 1 C. Therefore, Pi(C)1 C. ¢

Finally, we can make use of the last two theorems to show that E and Detangle(E) are equivalent,
in the sense of having the same Markov chain:

3.5t 2 Proposition: Detangling processes andautomata
(1) If E is a set of reagents, then thereisani GUDVYE O] OU0w$ z wpB E O wr(GHeh WE O1 O1 EB
(2) If E is a set of reagents in automata form, then thereisani @ U D Y E éhat & thafomata form
and is detangled. 3 E O | Detrgle(B)
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Proof

(1)3EO0T w$ ChEMD e wbDUwWET UEOT 04t #ouuEE i M @cauGeUD U BHED w
Pi(Ch(E)) by Theorems 3.4¢2 and 3.5¢ 1.

(2) Let Detangle(E) be the automaton obtained from E by Definition 2.4¢5. By Proposition 2.416,
Ch(Detangle(E)) and Ch(Pi(Ch(E))) have the same chemical reactions. Hence, Detangle(E) |
Ch(Detangle(E)) (by Theorem 3.4¢2) I Ch(Pi(Ch(E))) (by Proposition2.4¢6) | E (by Theorem 3.4¢2
twice and Theorem 3.5% 1). (]

4 Continuous -state semantics

In this section we give the semantics of both processes and reactions in terms of Ordinary Differential
Equations. We first present the standard ODE interpretation of chemical reactions in terms of changes
in concentration. The main purpose of the section, however, is to assign ODEs directly to processes,
and to show that process ODEs are appropriately related to chemical ODEs, via a connection between
discrete and continuous chemistry.

4.1 Continuous -state semantics of chemical reactions

i .

=
]
—

The International System of Units (SI) defines the following physical units, with related derived units
and constants; note that amount of substands a base unit in SI, like length and time:

mol (a base unit) mole, unit of amount of substance

m (a base unit) meter, unit of length

S (a base unit) second, unit of time

L =0.001(n® liter (volume)

M = mol@* molarity (concentration of substance)

N :mol! R6.022x10%% Y O1 EE U Oz Unurdbdr@Ephrticles per amount of substance)

For a substance X:mol, we write [X]:M for the concentration of X, and [X]mM @& for the time derivative
of the concentration, d[X]/dt.

The law of mass actioprescribes the evolution of a chemical system in terms of changes of concen-
trations of the chemical species over time. In its simplest form, it says that a reaction X+Y - X Z has a
rate K[X][Y]: the rate is proportional to the concentration of one species times the concentration of the
other species by the base rate k. From the rate of the reaction we can then compute the changes of con-
centration of the various species: [Z]"= k[X][Y] and [X]" = [Y]" = -k[X][Y]. The law of mass action can be
formulated more generally for all forms of chemical reactions [17], and as special cases we obtain that
X - K Z has rate k[X] (the exponential decay law), and that X+X - K Z has rate k[X]?. The time course of
the concentrations is often called the mass actioniketicsof the reactions. For contrast with the discrete-
state semantics, we call it here the continuousstatesemantics, because the state space of concentrations
is continuous.

The procedure for extracting the mass action ODEs from chemical reactions is standard, and can
be described concisely by a formula over an appropriately indexed collection of reactions. For our
purposes, we describe it in the following equivalent way, which is also standard [26]. We first build
the stoichiometric matrixN, which has one row for each species and one column for each reaction. Each
cell &,r din the matrix contains a positive number n if n molecules of species X are produced (overall)
in reaction r; it contains a negative number -n if n molecules of species X are removed (overall) in
reaction r, and otherwise it contains 0. Then, we build the vector of rate lag/ |, which specifies the rate
law of each reaction. Namely: the rate law k[X] for unary reactions X - X P, and the rate law K[X][Y]
for binary reactions X+Y - X P. Note that the rate law for homeo binary reactions X+X - K P is therefore
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defined to be k[X]?, and that this is prescribed by the law of mass action. The corresponding system of
ODEs is the following:

4.141 Definition: Chemical rate equations [X]": (Law of massaction)
I

Let C be a system of chemical reactions (Definition 2.2¢ 2). The system of ODEs for C is:
X1 = NO
where X is the vector of chemical spegie§size m, and N is the m3 n stoichiometric matrixwith il 1..m
rows (species) and ji 1..n columns (reactions):
N;; = #Xi(Rhs;) - #X;(Lhs)) (where #X(-A wP U wU0T T wOUOEI UwoOi wOEEUUUD
and | is vector of rate lawef size n:
I, = K[X][Y] if Lhsj= X+Y  (with possibly X=Y)

4.14 2 Basic examples
[ 1

Unary reaction Oso
the system X- %0 gives the ODE: [X]"= -k[X]
Hetero reaction O
O
the system X+Y - X0 gives the ODEs: [X17=1Y1" = -K[X][Y]
Homeo reaction c,p\o

the system X+X - X0 gives the ODE: [X]" = -2k[X]?

The factor of -2 in the equation above is due to the fact that two X are lost in the reaction; the rate of
the reaction itself, according to the law of mass action, is k[X]?, which would be the rate of accretion of
any product on the right.

4.2 Converting between discrete and continuous chemical systems = =

The evolution of a chemical system according to the law of mass action depends on the initial concen-
trations of the species. Therefore, for a given set of chemical reactions C, the law of mass action applies
to continuouschemical system@C,V) which specify initial concentrations V as defined below, while it
does not directly apply to discretechemical system&,P) (Definition 3.3t 1), which instead specify the
initial number of molecules of each species. The relationships between continuous and discrete chemi-
cal systems is explored next.

4.2t 1 Definition: Continuous chemical system.
[ 1

A continuouschemicalsystem(C,V) is a system C of chemical reactions plus a vector of initial concen-
trations V, one for each species X in the system, where Vy: M.
| ]

Wi wi EYI wlabbleBonage vates in continuous systemsO w E U w O x x OftribdSsewdie®im ? U 2
discrete systems. In fact, a reaction P - ’ Q can be interpreted in two ways. Either within a discrete
chemical system with a given number of initial molecules (Definition 3.3t 1), as a reaction P - " Q with
the base rate r describing changes in number of molecules. Or within a continuous chemical system
with given initial concentrations (Definition 4.2¢1), as a reaction P - K Q with the base rate k describ-
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ing changes in concentrations in the next time differential. Part of the difference is that, in general, r
and k have different physical dimensions, with r:s! always having the dimension of a pure rate, while
k:s? or k:M1s? for unary or binary reactions (see Examples 4.2¢5). Because of this, it should be clear
that some conversion factor is needed. Concentration and number of molecules are related by Avoga-
E U Oz UwOyY énd bylhe solution volume V. If we have a continuous system and we want to con-
sider the corresponding discrete system, we must start by multiplying the initial concentrations by
N,V to obtain a number of molecules. But further, we must adjust the continuous-system rates k to
discrete-system rates r in a corresponding way, and those are not necessarily equal.

4.2t 2 Definition: Volumetric factor g
I

For a given volume of solution V, the volumetric factor, of dimension M, is:
gMt= NV where Na:mof! and V:L

We normally use g instead of the related volume V.
L |

The following translations, Cont;and Disc, convert a discrete chemical systems into a continuous
one, and back. They are justified after the fact: giventhat discrete systems are governed by the CTMC
semantics, and that continuous systems are governed by the mass action semantics, and that molecule
numbers and concentrations are related by a factor g thenthe relationships between rates in the two
kinds of systems follows. We discuss the differences between k and r with the help of our basic exam-
ples in 4.2 5, following [27].

4.2+ 3 Definition: Contgand Discg
I

For a volumetric factor gM 1, we define a translation Contyfrom a discrete chemical system (C,P),
with species X and initial molecule count #X, = #X(P), to a continuous chemical system (C,V) with
initial concentration [X], = V. The translation Discy s its inverse, up to a rounding error eg[X],@in
converting concentrations to molecule counts. Since gis a global conversion constant, we later
usually omit it as a subscript.

Cont(X - "P) =X- kp withk=r, rist kst
ContX+Y - "P) =X+Y- kp with k = rg rist k:M-ist
ContyX+X- "P) =X+X- kP with k = rg/2 rst k:M-1st
Conty#Xo) =[X]o with [X]o = #X,/g Xgmol  [X]y:M
Discf(X - ¥P) =X- P with r = k, kst rist
DiscfX+Y - KP) =X+Y- "P with r = k/g kMist rst
Discf(X+X - KP) =X+X- "P with r = 2k/g kMist rs?t
Discy([X]o) = #X, with #X, = &g X],2 [X]gM  Xy:mol

It is sometimes convenient to consider PifC) =g Pi(Disc(C)), and Chy(P) =g4e¢ Conty(Ch(P)), mapping
directly between process reagents and continuous chemical systems based on a given g

4.2t 4 Discussion : g=1

As a special case, consider g=1. Then, with a major caveat, the discrete and continuous system are
identical, and we can take the initial number of molecules equal to the initial concentration of each
species (up to rounding). The caveat is that in the case of homeo reactions we must adjust k = r/2. In
practice, we often wish to use Discyto go from a continuous system (with mass action rates and con-
centrations taken from the literature) to a discrete system (for discrete simulation). We can then simply
set g=1, which chemically (=N,V) means that we are simulating a volume of size 1/N . However, if
the resulting rounding error &X]y@is too large, and we end up with too few molecules of some spe-
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cies, then we may wish to change gto a more comfortable value. In that case, Definition 4.2¢ 3 gives the
proper scaling for all rates and quantities, noting that unary, hetero, and homeo reactions are all
scaled in different ways. (€]

4.245 Basic examples
[ 1

The translation Conty relates discrete and continuous systems: this connection requires a careful com-
parison between continuous quantities such as concentrations [X], and the expected value#X> of dis-
crete quantities such as the number of X molecules, #X. It also requires an approximation for homeo
reactions, as shown below. What follows is a summary of the argument for Generalized Mass Action
from [27], instantiated to three examples; see also the explanation in [10]-1IC. In general, we need to
replace continuous concentrations [X]:M with discrete expectations <X/V>, for X:mol and volume VL,
and for a number of molecules #X = XM . That is, we need to replace [X] with <#X>/g, for gM™ = NV.

Unary reaction O

(C,P): X- "0, P where #X(P)=n
Cont,(C,P): X- %0, V. where k=r, Vy=n/g [X]"= -k[X]

Replacing [X] = <#X>/g in the concentration ODE, [X]"= -k[X], gives UT 1 w? x EUUDE Od"w . # $ 2 w pg
-k(<#X>/g), that is <#X>" = -k<#X>. Here, <R> =4; k<#X> is the expected number of reactions occurring

in the next time differential (the factor -1 being the number of X molecules removed by each reaction).

Stochastically, the expected number of reactions is <a> =4 r<h>, where r is the stochastic rate of the

reaction, and h is the number of distinct combinations of reactant molecules. For X- Q reactions, h =

#X. Hence, setting <R> = <a> we obtain k<#X> = r<#X>, that is r = K. Also, in terms of dimensionality,

since [X]:M and [X]:M &%, the ODE implies that k:s?, which has the same dimension as r:s™.

Hetero reaction (>_‘_'°s
O—o

(C,P): X+Y- "0, P where #X(P)=n, #Y(P)=m
Conty(C,P): X+Y - K0, V. where k=rg Vy=n/g Vy=m/g, [X]"=[Y]"= -k[X][Y]

Replacing [X] = <#X>/g in [X]" = -K[X][Y], gives (<#X>/gQ)1 = -k(<#X>/g)(<#Y>/g), that is <#X>T =
-(k/g<#X><#Y>; note that this is a similar ODE, but where k has been replaced by k/g Here <R> =4
(k/g)<#X><#Y> is the expected number of reactions occurring in the next time differential. Stochastical-
ly, the expected number of reactions is <a> =4 r<h>, where h = #X@Y is the number of distinct combi-
nations of reactant molecules for reactions X+Y- Q. Setting <R> = <a> we obtain (K/Q<#X><#Y> =
r<#X@Y> (assuming <#X><#Y> e <#X@Y>), that is r = k/g In terms of dimensionality, since [X][Y]:M?
and [X]":M@?, the ODEs imply that k:M*@&?, so that k/gs?, which is the same dimension r:s.

Homeo reaction op\
>

(C,P): X+X- "0, P where #X(P)=n
Conty(C,P): X+X - X0, V. where k=rg/2, Vy=n/g, [X]" = -2k[X]?

Replacing [X] = <#X>/gin [X]" = -2k[X]?, gives (<#X>/Q)" = -2k(<#X>/g)?, that is <#X>T = -2(k/g)<#X>?; this
is a similar ODE, where k has been replaced by k/g Here <R> =4 (k/g)<#X>? is the expected number of
reactions occurring in the next time differential (the factor -2 being the number of X molecules re-
moved by each reaction). Stochastically, the expected number of reactions is <a> =4 r<h>, where r is
the stochastic rate, and h is the number of distinct combinations of reactant molecules. For X+X- Q
reactions, h = (#X choose 2) = #X@X-1)/2, which for large #X can be approximated as #X?/2. Setting <R>
= <a> we obtain (k/g)<#X>? = r<#X?/2>, that is r = 2k/g Note that, unlike the previous cases, this has
been obtained by using a large-number approximation: the law of mass action is not strictly valid for
low-number homeo reactions. In terms of dimensionality, we have as above that k:M@&?.

L |
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4.3 Continuous -state semantics of processes — L
[

We are now ready to define an ODE semantics for processes, moving directly from discrete | = =
processes to a continuous framework. For each process state X we consider the processancentration[X]
of processes in state X. Such a notion is taken as primitive, and formally we simply consider polyno-
mials over quantities [X], [Y], ..., without further elaborating on their nature. Intuitively, it is unders-
tood that [X] represents such a large number of processes that changes in this quantity can be consi-
dered as essentially continuous.

We consider [X]" as the rate at which the concentration of processes in state X changes over time,
that is, the derivative of [X]; this notion is explicitly defined, and will be compared to the chemical se-
mantics. The fact that [X]" is definedfrom [X] is analogous to the fact that the law of mass action is
normally presented as a law based on [X]. Our main task will be to show a certain correspondence be-
tween the definition and the law.

The intuitive idea of how to define [X]" (the so called rate equatiofis standard: the rate of change
in the concentration of X depends on the rate at which processes move to state X from some other
state, minus the rate at which processes move from state X to some other state. More precisely, for a
set of reagents E, independently of the initial conditions, we define the depletion rate of X in E,
Depk(X), which is the rate at which X molecules get converted to other molecules by delays or interac-
tions. Similarly, we define, for each Y in E, the accretion rate of X due to Y, Accrz(Y,X); this is the rate
at which X moleculesare x UOEUET EwE a w8 w0 Glel&yfand ibtendEtidhs.uBtiODepkrXY w
and Accrg(Y,X) are polynomials over concentrations of species in E.

Concentration (of processes) must in some way be related to a notion of volume of interaction. To
this end, we use the global scaling factor g (Definition 4.2¢ 2), which has dimension M = mor*@. Since
the mor* part is a global constant (N,), what is important is the L factor, which is a volume. (Similarly,
molarity M = mol@! is a concentration L™ scaled by a constant 1/N,:mol). Then, rgs'M is a rate times a
volume of interaction; in other words it is a number of interactions per second times a volume of inte-
raction. Below we use rgin conjunction with the rates of binary reactions, where a factor of dimension
sM7is needed.

4.3t1 Definition: Processrate equations [X]T:
I 1

In(a, M) :Nat = S(i: M.i=?a,;P) 1 InsOng(a) :M = S(YI E) In(a, E.Y)]Y]
Out(a, M) :Nat = S(i: M.i=la;P) 1 OutsOng(a) :M = S(Yi E) Out(a, E.Y)}Y]
Depk(X:mol) :st = Accrg(Y:mol, X:mol) :st =
S(i: EX.i=ty,P)r+ S(i: E.Y.i=t y;P) #X(P)® +
S(i: E.X.i=?a);,P) rg@utsOng(a) + S(i: E.Y.i=%a);,P) #X(P)@g@utsOng(a) +
S(i: E.X.i=layy;P) rginsOng(a) S(i: E.Y.i=lay;P) #X(P)®gdnsOng(a)

[X1" = (S(YT E) Accre(Y,X)®Y]) - Depk(X)@X]

As before, here E.X is the molecule defined by X in E, and M.i is the i-th summand in a molecule
of the form M=p;;P;Ad Ap,P,, and #X(P) is the number of occurrences of variable X in a solution P.
We use S {; F;)G; for the sum of the G; over all i such that F;pOOP U UDOT ws Poz whiT 1T Owb U wb U w
In(a,M) and Out(a,M) simply count the number of inputs and outputs offered by a molecule M.
OutsOng(a) is the concentration of outputs !a within E. For each species Y, that number is
Out(a,E.Y) multiplied by the concentration of Y (see Discussion 4.3t4 below). Similarly, InsOng(a) is
the concentration of inputs ?a within E.
Depk(X) is the depletiom rate of a species X within E. The depletion rate due to a delay t that X
performs is r. The depletion rate due to an input ?a,P that X performs, is the rate rgmultiplied by the
concentration OutsOng(a) of outputs !a. A similar case covers depletion due to outputs.
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Accre(Y,X) is the accretion ratef a species X due to the activity of a species Y within E. The accre-
tion of X due to delay t ;P that Y performs, is the rate r multiplied by the number of X molecules pro-
duced in P, #X(P). The accretion of X due to an input ?a;P that Y performs, is the rate rgmultiplied by
the concentration OutsOng(a) of outputs !a, then multiplied by the number of X molecules produced in
P. A similar case covers accretion due to outputs.

Finally, for any variable X, we define the rate of change of [X] in E: [X]". This is the sum for all Y
of the accretion rate of X due to Y, multiplied by the concentration of Y, minus the depletion rate of X,
multiplied by the concentration of X.

4.3t 2 Basic examples
[

Unary reaction Q-0
the system X =t(,0
gives the ODE: [X]"= -DepkX)PX] = -r[X]
Hetero reaction (>_‘_'°s
O
the system X =240, Y = lap0

gives the ODEs: [X]7 = -Depl(X)PX] = -(rg®utsOn:(a))PX] = -(rgl YD) PX] = -rd X[ Y]
[Y1" = -Depk(Y)PY] = -(rgnsOng(a)) P¥] = -(rd X)) QY] = -rg X][Y]

Homeo reaction o,g)\
>

the system X =?ay,0 A 1a;0
gives the ODEs: [X]7 = -Depl(X)PX] = -(rg®utsOng(a) + rgdnsOne(a))PX]
= -(rgX1+rgX])@X] = -2rgX]?

4.3t 3 Discussion : Rate doubling

Definition 4.3t 1 is remarkable in that, while mapping a discrete framework (stochastic processes) to a
continuous framework (differential equations), it does not appear to make any special adjustment
beyond the factor g In particular, there is no rate-doubling adjustment as in Definition 4.2¢ 3, nor as in
Definitions 2.3¢ 1/2.4¢ 1. However, as we shall see in Theorem 4.41 3, this turns out to be the correct de-
finition: the rated-doubling for homeo reactions is brought out explicitly in Lemma 4.4 2. €]

4.3t4 Discussion : The presumption of continuity

While processes come in discrete numbers, our ? x U O Econtektrations? [X] are presumed to
represent continuous quantities, since we are taking their derivatives. This presumption is in fact in-
corporated in a subtle and fundamental way in Definition 4.3t 1. There, OutsOng(a) is meant to be the
concentrationof outputs 'a within E. In the simple case of E = (X=?a.0; Y=!a.0), we have OutsOng(a) =
[Y], InsOng(a) = [X], and [X]"is proportional to [X][Y]. If we were counting the actual number of inte-
ractions per second between X and Y processes, they would be similarly proportional to #X@Y. But
now consider E = (X = ?a;Y A 1a;Z); we have by our definition that OutsOng(a) = InsOn(a) = [X], and [X]"
is proportional to [X]? as in the law of mass action. Instead, if we were counting the actual numberof
possible input-output process interactions, we would count them as #X@X-1), because a process can-
not output to itself. The definition we adopt effectively rounds #X-1 to #X. This is the one place where
we make an approximation and an implicit assumption of continuity, and this is what allows Defini-
tion 4.3t1 to match the law of mass action, as shown in Theorem 4.4¢3. That approximation is the
same one that is implicit in the definition of Contfor homeo reactions (see discussion in Examples 4.2¢
5), as emphasized in [27]. Note that the law of mass action is oblivious as to whether a chemical spe-
cies interacts with itself or with a different species. (€]
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4.4 Continuous -state equivalence : E°© Cont(Ch(E)) iy T

Our next task is to show that the translations between processes and chemistry are sound | = —
with respect to the continuous semantics of each. In the end, since we already know that the transla-
tions are stochastically sound, what we obtain is a check of the consistency of the continuous seman-
tics of processes with respect to the law of mass action. In order to compare processes and chemistry
at the level of ODEs, we need to following:

4.4 1 Definition: Polynomial equivalence ( °)
I 1

1) We say that two systems of ordinary differential equations S, and S, over the same variables are
polynomially guivalert (S, ° S,), or simply equivalentiff for every variable X we have that X"in S;
and X"in S, are equivalent polynomialever the field of real numbers.

2) For two systems of chemical reactions C4,C,, we say that C, © C, iff they have equivalent ODEs
according the continuous semantics of Definition 4.1¢ 1 of [X]"; (that is, they are understood as the
reactions of continuous chemical systems). Similarly, for two systems of process reagents E;,E,, we
say that E; © E, iff they have equivalent ODEs according to Definition 4.3¢ 1 of [X]'¢.

3) If C is a system of chemical reactions, and E is a set of process reagents over the same species, we
say that C © E iff their ODEs are equivalent, that is iff for each species X we have that [X]"c = [X]"e
(equivalent polynomials).

4.42 Lemma: Tagged summands of Depl and Accr
(1) Depk(X) and Accrg(Y, X) can be placed in this form with uniquely tagged summands:

Depk(X) =
S(i: E.X.i=ty;P) r 0X.iq+
S(i: E.X.i=a;P) S(YAX) S(j: E.Y j=la« Q) s@DY] ox.i,yjat
S(i: E.X.i=lb;Q) S(YAX) S(j: E.Y.j=?by);P) tOdY] o¥.jx.iq+
S(i E.X.i=2a6P) S(j: E.X j='ay;Q) 28@X] o4.i.xja

Accrg(Y, X) =
S(i: E.Y.i=t (y;P) #X(P)® o ¥.iq+
S(i: E.Y.i=%a;P) S(ZAY) S(j: E.Z.j=layy;Q) #X(P)BQYZ] o¥.izq+
S(i: E.Y.i=lby;Q) S(ZAY) S(j: E.Z.j=2b;P) #X(Q)&&Z] 02 v.iq+
S(i: E.Y.i=%a;P) S(i: E.Y.j=la);:Q) (#X(P)+#X(Q))BQDY] 6%i.iq

(2) Ch(E) uses the same tagging for reactions. The tags induce a 1-1 correspondence between the
summands of Depk(X) and the reactions of Ch(E) that have at least one X on the Lhs.

(3) The tags also induce a 1-1 correspondence between the summands of Accrg(Y,X) and the reac-
tions of Ch(E) that have at least one Y on the Lhs and one X on the Rhs.
Proof
(1) We begin by manipulating the definitions of depletion and accretion; we recall that:

Depk(X) = Accrge(Y, X) =
S(i: EX.i=tp)P)r+ S(i: E.Y.i=t y;P) #X(P)® +
S(i: E.X.i=?a);P) s@@utsOng(a) + S(i: E.Y.i=?a);P) #X(P)6@®utsOng(a) +
S(i: E.X.i=!b;Q) t@InsOng(b) S(i: E.Y.i=lb;Q) #X(Q)@@InsOng(b)

Expanding OutsOn and InsOn, and Out and In, and distributing the sums, we obtain:
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Depk(X) =
S(i: EXi=tyP)r+
S(i: E.X.i=?a;P) S(Yi E) S(j: E.Y j=!a(,Q) s@PY] +
S(i: EX.i=!by),Q) S(Yi E) S(j: E.Y.j=?b;P) tQPY]

Accrg(Y, X) =
S(i: E.Y.i=?a;P) S(ZI E) S(j: E.Z.j='a(y;,Q) #X(P)6QZ] +
(it E.Y.i=lbyQ) S(Zi E) S(: EZ =2 P) #X(Q) 6]

Now note that in the last two lines of each definition, there are two symmetric copies of each sum-
mand (on the same channel and rate, one in input and one in output). We isolate them as follows:

Depk(X) =
S(i: EXi=tyP)r+
S(i: E.X.i=?a;P) S(YAX) S(j: E.Y j=la« Q) s@P¥] +
S(i: EX.i=lb;Q) S(YAX) S(j: E.Y j=?b;P) t@dY] +
S(i: E.X.i=?a),P) S(J: E.X.j=la(),Q) 26GPX]

Accrg(Y, X) =
S(i: E.Y.i=ty;P) #X(P)® +
S(i: E.Y.i=%a;P) S(ZAY) S(j: E.Z.j=!a;y;Q) #X(P)60dz] +
S(i: E.Y.i=lbyy;Q) S(ZAY) S(j: E.Z.j=?bgy;P) #X(Q)&0dz] +
S(i: E.Y.i=7aP) SG: E.Y.j=12/Q) (#X(PY+X(Q)6G1Y]

We then add tags ox.iqor oX.i,Y.jqto each summand that are derived from the relevant local indices
(ix.i,y.jais an ordered pair); thus we obtain the statement of the Lemma. The summands are obviously
uniquely tagged: in the middle two rows of each summation because of asymmetry of input and out-
put (the left part of a tag is always an input).

(2) By the tagging of the summands, and the definition of Ch(E) that assigns a unique tag, r;, to reac-
tion j, we can see that in this formulation of Depk(X) there is exactly one summand Depk(X).r; for each
reaction Ch(E).j that involves X on the left-hand side. Each tag X.i corresponds to a reaction X- , each
tag X.i,Y.j to a reaction X+Y- (by an X input), each tag Y.j,X.i to a reaction Y+X- (by an X output),
and each tag X.i,X.j to a reaction X+X- .

(3) Similarly, we can see that in this formulation of Accrz(Y,X) there is exactly one summand Ac-
cre(Y,X).r; for each reaction Ch(E).j that involves Y on the left hand side and X on the right-hand side.
Each tag Y.i corresponds to a reaction Y- ..X.., each tag Y.i,Z.j to a reaction Y+Z- ..X.. with at least
some X produced by a Y input, each tag Z.j,Y.i to a reaction Z+Y- .. X.. with at least some X produced
by a'Y output, and each tag Y.i,Y.j to a reaction Y+Y- .. X... €]

As a consequence of Lemma 4.44 2, consider the sum over Y of all Accrg(Y,X) (each multiplied by
[Y], as needed later):

S(Yi E) Accre(Y, X)QY] =
S(i: E.Y.i=t ();P) #X(P)®QPY] o¥.iqt
S(i: E.Y.i=%a;P) S(ZAY) S(j: E.Z.j=layy;Q) #X(P)SQPZ]1PY] o¥.izja+
S(ii E.Y.i=!by;Q) S(ZAY) S(j: E.Zj=2bP) #X(Q)OGIZIDV] oz v.ia+
S(i: E.Y.i=7a();P) S(j: E.Y j=lag);,Q) (#X(P)+#X(Q))GQPYIPY] o¥.i.Y.jq

Since the Y are distinct, the tags on each summand are still distinct, except for those binary reactions
where both Y.i and Z.j produce X: then exactly two summands have the tag jY.i,Z.jq This needs to be
considered in Theorem 4.44 3.
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We now show that a system of chemical reactions Ch(E) is equivalent to E, by comparing the ac-
cretions and depletions of each variable X in E.

4.4 3 Theorem: Cont(Ch(E))° E
Let E be process reagents, Ch(E) be the corresponding system of discrete chemical reactions, and
Cont(Ch(E)) be the related system of continuous chemical reaction. Then we have Cont(Ch(E)) ° E.
That is, for all variables X in E, the process and chemical rates coincide:

X1 "conteneey = X1 (for a fixed @)

Proof

Let Cont{Ch(E)) have stoichiometric matrix N and vector of rate laws |. We need to show that:
Ny.Q (IX]" computed on Cont(Ch(E)))
= (S(YI E) Accre(Y,X)QY]) - Depk(X)X] ([X]" computed on E)

By Definition 4.1¢ 1 we have:

Nx.Q = Siim N“X,k Ok = Skiim (#X(Bhsk) - #X(Lhsy)) Qy
= (Ski .m #X(Rhs)Q)) - (Ski 1.m #X(Lhs) Q).

We derive the result in two parts by showing separately that the depletions are equal (Depk(X)§X] =
Sii 1.m #X(Lhs)®) and that the accretions are equal (S(YI E) Accrz(Y,X)®Y] = Syi 1 m #X(Rhs, ) D).

Depletion
We show that:

Depk(X)PX] = Sy 1.m #X(Lhs) Q.

by showing that for each k such that #X(Lhs, A &Y O w b Depid(XE Xl #X(Lhs)d,, where r is the

tag of reaction k in Ch(E) and Depk(X).r is the summand tagged by r in Depk(X). We have shown

that those summands are tagged in 1 to 1 correspondence (Lemma 4.4+ 2) (and that Depk(X).r  exists

only if #X(Lhs, A £Y K 8

f Ifr=pXiqthen the reaction k is X - " P, with E.X.i=t;,;P. Cont(X - " P) = X - " P, and #X(Lhsy)=1,
and |, = r[X]. The summand is Depk(X).r = r. Hence Depk(X).r (@X] = r[X] = #X(Lhs,) Q..

T IfrEXia Y jqy, X, then the reaction k is X+Y - ° P+Q, with E.X.i=?a);P and E.Y j=la,);Q. Cont(X+Y
- SP+Q) = X+Y - ¥ P+Q, and #X(Lhsy)=1, and |, = sg[X][Y]. The summand is Depk(X).r, = sq[Y].
Hence Depk(X).r (@X] = sgX][Y] = #X(Lhs,)D..

1 Ifr =Y. jXiqy, X, then the reaction k is Y+X - ' P+Q with E.X.i=!by,Q and E.Y.j=?b);P. Cont(Y+X
- YP+Q) = Y+X - Y P+Q, and #X(Lhs,)=1, and |, = tg[Y][X]. The summand is Depk(X).r , = tg[Y].
Hence Depk(X).r (®X] = tg Y][X] = #X(Lhs,) Q..

1 Ifr=jX.i,X.jqthen The reaction k is X+X - % P+Q, with E.X.i=?a(),P and E.X.j=la);Q. Cont(X+X - z
P+Q) = X+X - S9P+Q, and #X(Lhs,)=2, and I, = sg[X]%. The summand is Depk(X).r \ = 2sg[X]. Hence
Depk(X).r « @] = 2sgX]* = #X(Lhs,) Q.

Accretion
We show that:

S(YI E) Accre(Y,X)®Y] = Syi 1 m #X(Rhs )@,

by showing that for each k such that #X(Rhs, & /£Y O w b thau(SEiYE) Aacre(Y,X)QY]).r = #X(Rhs ),

where r is the tag of reaction k in Ch(E), and (S(YI E) Accre(Y,X)®Y]).r  is the sum othe summands

tagged by r in S(Yi E) Accre(Y,X)®Y], of which there can be 1 or 2.

I Ifr=jZiQthen the reaction kis Z - " P with E.Z.i=t,P. Cont(Z - "P)=2Z- "P, and Iy = r[Z]. The
unique summand is Accre(Z,X).r = #X(P)®. Hence (S(YI E) Accre(Y,X)QY]).r ¢ = (Accre(Z,X)§2]).r
= #X(P)0{Z] = #X(Rhs) Q..
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T I rn&ZiWjqQ w, Z, then the reaction k is Z+W - ° P+Q with E.Z.i=?a,),P and E.W.j=la),Q.
Cont(Z+W - ° P+Q) = Z+W - 9 P+Q, and |, = sg[Z][W]. The two summands with tag r, are Ac-
cre(Z,X).r . = #X(P)G@PW], and Accre(W,X).r = #X(Q)BGPZ]. Hence (S(YI E) Accre(Y,X)PY]).ry =
(A??FE@X)CDZ])-M + (ACCFE(W,X)('WV])-rk = #X(P)SPW1qZ] + #X(Q)EQIZIPW] = (#X(P)+#X(Q))
CQPZ]QNV] = #X(Rhsy) O

1 Ifr=iZ.i,Zjqthen the reaction k is Z+Z - % P+Q with E.Z.i=?a;P and E.Z.j=la,Q. Con{(Z+Z - *
P+Q) = Z+Z - S9P+Q, and |, = sg{Z]% The unique summand is Accre(Z,X).r = #X(P)+#X(Q))6&¢z].
Hence (S(YI E) Accre(Y,X)PY]).r « = (Accre(Z,X)@Z]).r = #X(P)+#X(Q))8@Iz]¢7] = #X(Rhs )®. G

4.5 Continuous -state equivalence : Cont(C) °© Pi(C)

We show that the Pi(C) is equivalent to the continuous chemical system Cont(C), by the fact that
Ch(Pi(C)) is essentially identical to C, and by Theorem 4.44 3.

4.5t1 Lemma: Cont(Ch(Pi(C)))°® Cont(C)
Let C be a system of chemical reactions, then Cont{Ch(Pi(C))) © Cont(C).

Proof
From Proposition 2.4¢ 4 we have Ch(Pi(C)) = C up to reaction labels. These differences, which are pre-
served by Cont(-) do not affect the continuous semantics of chemical reactions (Definition 4.11 1). (€]

4.5 2 Theorem: Cont(C) ° Pi(C)
Let C be a system of chemical reactions, and Pi(C) the corresponding process reagents. Then we
have Pi(C)° Cont(C).
Proof
From Theorem 4.44 3, for any set of reagents E, we have Cont(Ch(E)) © E. Hence, for any system of
reactions C resulting in a reagents Pi(C), we have that Cont(Ch(Pi(C))) © Pi(C). Moreover, from Lemma
4.5% 1 we have that Cont(Ch(Pi(C))) © Cont(C). Therefore, Cont(C) ° Pi(C). (€]

Finally, in a very similar way to Proposition 3.5¢ 2, we can use the last two theorems to show that
E and Detangle(E) are equivalent:

4.5t 3 Proposition: Detangling processes andautomata
(1) If E is a set of reagents, then there is an Ez° E that is detangled. (Take $ 7z Ri@h(E)).)
(2) If E is a set of reagents in automata form, then there is E O u¢ ¥ zhat is in automata form and is
detangled. (Take $ z Dedangle(E).)
Proof
(1)3EOT w$ehERWE wB@ wbUwWEIT UEOT 243D w E & % Euti@usOR DA Ch{E)) ©
Pi(Ch(E)) by Theorems 4.4¢ 3 and 4.5¢ 2.
(2) Let Detangle(E) be the automaton obtained from E by Definition 2.4¢5. By Proposition 2.4%6,
Ch(Detangle(E)) and Ch(Pi(Ch(E))) have the same chemical reactions, so that Cont{{Ch(Detangle(E))) is
rate equivalent to Cont{(Ch(Pi(Ch(E)))). Therefore, Detangle(E) © Conf{Ch(Detangle(E))) (by Theorem
4.443) °© Cont(Ch(Pi(Ch(E)))) (by above discussion) © Cont(Ch(E)) (by Lemma 4.5¢1) © E (by Theorem
4.443). ¢

5 Examples

The basic examples discussed in the various sections of the paper are summarized in Figure 7, ar-
ranged along the pattern of Figure 6, which we use also in the subsequent figures.
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[Al"=-K[A] = [A]"=-r[A] | [A]"=[B]"= -k[A][B] = [A]"=[B]"=-rdAl[B] | [A]"=-4k[A]* = [A]"=-2rdA]?
f 1 f 4 1 'y
A- KO AtB - kO A+A - % 0[K=1g7]
[Aiozllg o ASL0 [A]0=[Ii]0;1/g A=7%,,0,B=1a,.0 [A]fi/g /A:?a(r);OA la,);0
A A|B AlA
A- 10 o~ A+B- 10, A+A- 20~
A A+B A+A
‘ v ‘ v ‘ v
—>e = o—o — >0 = o—o —"re = o—»e
A 0 A 0 A+B 0 AlB 0 A+A 0 AlA 0
O--»e Unary Reaction OO H Hetero Reaction u»pxo Homeo Reaction

Figure 7 Summary of the Basic Examples

[Al'=-2rdA? = [A]'=-4K[A]? = [A]'= -4K[A]* = [A]' = 2rgAJ*

1 t
la A+A - kA
A=%,,0 Al A [A]O}Z/ .
?a A A
NA+HA - A
A+A
(a@2n) v 3}

4r
A+A

+

1 4
AvA- 2 0[k=rg2
Al,=2/ X
(Al ' 9 A=7a,0Al,0 )
A+A - 20,7 A
A+A (a@r)
‘ v
2r — 2r
G @ — @
A+A 0 AlA 0

Figure 8 Discrete vs. continuous semantics

[AP=0
[B]® = - rdA][B]
[CP =-rgAl[C]

[AP =0
[B) = - rdA][B]
[CP = - rdAl[C]

[AP =0
[B1 =- rdAJ[B]
[CF = - rdA[C]

A= !a(r);A B+A - "9A A= !b(r);A A !c(r);A
B =?a,0 C+A- 9A B =?b0
C =7%a,,0 1 T C =2y 0
fa m%p!c
(a@r) 8 \ B+A- TA / (b@r) (c@r)
2a C+tA- TA 2b

=0

Figure 9 Equivalent automata with the same chemistry

We have shown in Section 3 that the discrete semantics of processes coincides with the discrete
semantics of chemical reactions (stochastic chemistry), and similarly in Section 4 that the continuous
semantics of processes coincides with the continuous semantics of chemical reactions (law of mass
EEUDOOAG W' ObPI YI UOwUT | WEPUEUI Ul wEOE wE 6O UBIAIGEUW wid 8030
example is given in Figure 8 by alternative ways of expressing self-interacting processes: they produce
the same ODEs, but produce different graphs (and CTMCs with different final states) from the same
initial population. The same applies to the respective chemical reactions, where the question is wheth-
er the reaction A+A - S0 has the same behavior as the reaction A+A - % A: they have the same ODEs
but one system stops with zero A, while the other stops with one A, when both start with two A.
Another process discretely equivalent to the one on the left in Figure 8 is A = ?a;),0 A 28,0 A lagy,A.

Next, Figure 9 compares two of the examples from the Introduction that generate the same set of

chemical reactions (middle).

Figure 10 compares the other three examples from the Introduction, two of which generate the
same set of chemical reactions, while the third does not, but still produces the same set of ODEs.

24

2007-12-13 17:48:53



[AP=-BF= m [AP=-[BP= [A] =-[B] = —_— [AP=-BP= o [AP=-[B]=
s[Bl+rgAl[B]-rdA]? == S[B]+rg{A][B] AR —-— s[B]+rg{A][B] rgA]Z - s[B]+rg[A][B] -rgA]2 == s[B]+rg/A][B]-rgdA]?

A=la, AR °a<r) - A=zla,; A A%, B - A= lam A A rb(,,z)
B=ty: AA 28 A B+A - "9A+A B=t A A 28y A B+A - "9A+A r,z)
A+A 9 B+A A+A r9'2 B+B B toAA 2aA
la .‘ 1a '@ b la ‘
B+A - TA+A 7a\t@s) B+A - TA+A & t@s
e (@@ A+A - ZB+A =80 (&) (00 A+A - TB+B b(gg%
Figure 10 Equivalent automata with different chemistry
As an illustration, we give the detailed computations for the left automaton in Figure 10:
ProcessesE
A=la A A ?2a,B,
B=tyAA %,A
Process ODEs []":
InsOn:(a) = S(YI E) In(a, E.Y)PY] = 1¢A] + 1¢B] OutsOng(a) = S(Yi E) Out(a, E.Y)PY] = 1§A]
Accre(A, A) = 00g@utsOn (a) + 1@ghsOng(a) = rg{Al+[B])  Depk(A) = rgd®utsOng(a) + rgdnsOn.(a) = rgdA] + rgdfAJ+[B])
Accre(B, A) = 16+ 1@g@utsOn,(a) = s + rgdA] Depk(B) = s + rg@utsOn,(a) = s + rgQA]
Accr(A, B) = 0@ginsOn,(a) + 1&g@utsOn.(a) = rgdA]
Accre(B, B) = 00 + 00g@utsOn.(a) = 0
[A]"= Accr(A, A)PA] + Accr(B, A)@B] - Depl.(A)PA] [B]"= Accre(A, B)QA] + Accr(B, B){B] - Depk(B){B]
= rgQ{AI+[BDPA] + (s + rg@A]EB] - (rg®A] + rgAl+[B]))PA] = rgAIQA] + 0 - (s + rgdA])(B]
= rglAT* + rglA][B] + s[B] + rglAI[B] - rdA]° - rd Al - rfA][B] = rgAT’- s[B] - rdA][B]
= s[B] + rdA][B] - rdAJ*
Discrete chemistry Ch(E) Continuous chemistry Cont(Ch(E))
i1 shaBudAuwwww i1 6haBaudAuwwww rate law: s[B]
i1 81 OB+A GA+A i1 81 OB+A nEA+A rate law: rg/A][B]
i 51 OBtARCEBHA i 51 0ldtARdIB+A rate law: rgfA*  (rg= (2ng2)

Chemical ODEs [']ﬂcom(ch(E))
[A]"= s[B] + rdA][B] - AT’
[B]"=- s[B] - rdAl[B] + rglAT’

6 Conclusions

We conclude that the process semantics and the chemical semantics are in perfect correspondence, and
that we can translate back and forth between them without changing the dynamic behavior. There-
fore, a process algebra model of a biochemical system is faithful to the chemistry.

Coroll aries
Pi(Ch(E)) ° E. (By Theorems 4.4¢ 3 and 4.5t 2)
Cont(Ch(Pi(C))) © Cont(C). (By Lemma 4.5t 1) ¢

However, going around the loop of E © Pi(Ch(E)) is not without effect, as we discuss next.

6.1 Compact representation

The entangled automata from the Introduction can be turned into detangled automata that are equiva-
lent both discretely (Proposition 3.5¢2), and continuously (Proposition 4.5¢3). However, detangled

2007-12-13 17:48:53 25



automata are not necessarily desirable, because of their size complexity. To see this, consider reagents
of the following simple form (see Figure 11 for Ej):

En = {Xi = ?a¢; X(i+1)mod,y

Yi=1ag); Ysymoa, St il 0.n-1} () ()
The automata E,, have 2n variables (nodes) and 2n terms 7a la
(arcs). Ch(E,) has 2n species and n? reactions of the form 7 @ @ a
Xi+Yj- Xisymod, * Y(+1mod, The automata Detangle(Ey), 7a la
closely corresponding to Pi(Ch(E,)), have 2n variables @ @
(nodes) and 2n? summands (arcs). The stoichiometric ma-
trix has size 2n®? = 2n3. The ODEs for E, have 2n va- B Detangle(E;)
riables, and a total of 2n(n+n) = 4n? terms (number of va- Figure 11 Entangled vs. Detangled

riables times number of accretions plus depletions, when
sums are distributed), versus 2n terms for E,..

A quadratic explosion arises already in the translation from automata to chemical reactions: from
2n transitions to n? reactions. And, as in this example, it arises with ordinary binary reactions between
different species. Therefore, even the very restricted process algebra considered in this paper can pro-
vide equivalent but more compact representationsf biochemical systems than chemical or ODE mod-
els, at least for those detailed models based on binary reactions. Given such a compact representation,
we can compute its continuous dynamics either through chemistry and the law of mass action, or di-
rectly from the process rate equation.

6.2 Related work

Stochastic process algebras have been studied in depth for performance analysis. Many of the stan-
dard ones (PEPA [15], TIPP [14], MPA [2], Reactive Modules [1] as used in PRISM [18]) are based on
CSP-style n-way synchronization, which can help in constructing the Markov chain compositionally
over the syntax [6]. We use CCS-style 2-way synchronization, as in other stochastic process algebras
[21]]22], which is an approach that originated in [23][24] for modeling biochemistry.

We have avoided giving a structural operational semantics for our stochastic algebra, which is
the focus of much of the early work in the area (see, e.g., [2][2IJOWE wUT EET wOi wOi OUT w2 EUT
techniques remains in our labeled transition graphs). Instead, we give directly the Markov generator
matrix (non-compositionally, by unfolding the reductions, and without lumping), via a graph repre-
sentation, which is all we need in proofs. In producing the graph representation, we are helped by the
fact that the states of our Chemical Ground Form are not arbitrary terms, as common in process alge-
bras, but just multisets of variables (molecules). Our Markov semantics is aimed mostly at justifying
the translations between chemistry and processes, and for comparison with the continuous semantics;
a deeper connection to the theory of Markov chains is investigated in [7].

We allow the Markov chains to be infinite, because simple stochastic systems with unbounded
number of states are common in chemistry and biology, for example whenever there is a dynamic bal-
ance between production and degradation [3]. Current tools based on stochastic p-calculus allow the
simulation of unbounded-state systems [20] and, although we have treated here only a small fragment
of p-calculus, we have preserved the unbounded splitting of processes that is necessary to represent
chemical reactions of the general form A - " B + C. This unbounded-state property is shared also by
CSP-style algebras and their stochastic versions, in their general formulation. Historically, those alge-
bras have been aimed at performance evaluation, and have introduced restrictions that are useful in
that context for the analysis of the underlying finite Markov chain. PEPA [15] is based on the composi-
tion of sequential processes (automata) to enable analysis by linear algebra, and therefore supports
parallel composition only at the top level. Early stochastic process algebras like TIPP [14] have similar
restrictions to a finite number of states, again for deliberate practical reasons.
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A direct translation from a stochastic process algebra (PEPA) to ODEs is presented in [8][16]; it is
not based on the law of mass action, but rather on a law of interaction aimed at computer network
analysis. Other connections between stochastic languages and continuous semantics are being devel-
oped, some aiming at the full Generalized Mass Action [4]. We have provided a direct continuous se-
mantics of stochastic processes consistent the law of mass action, a translation of processes to chemi-
stry, and a proof of correspondence of the process semantics to the chemical rate equations. The criti-
cal link between stochastic and continuous systems is given as in [10][27].

The correspondence between ground processes and chemistry presented here can be generalized
to parametic processes, which are useful for modularizing biochemical models, and therefore for
achieving even more compact representations. That generalization can be carried out by purely syn-
tactic means; the present paper establishes the necessary foundations.
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