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Abstract
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1 Introduction

The development in numerical analysis has propelled interest in difference equations
and their relationship to their differential counterparts. The theory of discrete nonlin-
ear boundary value problems has often been connected (e.g. Gaines [1]) to the study of
corresponding topics in differential equations and the investigation of the differences be-
tween the two approaches. This spirit remains in the recent publications (see e.g. Kelley
and Peterson [2], Agarwal [3] or Bereanu and Mawhin [4]). This paper can be seen as a part
of this research stream. We investigate the nonlinear discrete Sturm-Liouville problems
coupled with a nonlinear boundary value condition, transform it into the equivalent oper-
ator equation, and use Dancer’s bifurcation theorem to obtain the existence of a positive
solution.

It is well known that the discrete Sturm-Liouville boundary value problem

~A[p(k - 1) Ayk 1] + qyk) = £ (ky®), ke {l,..., N} =1,
a11y(0) — a1nAy(0) = 0, any(N +1) + apAy(N) =0,

(1.1)

has been studied by many authors; see [2—12] and the references therein. Here Ay(k) =
y(k+1)—y(k) forallk € Z,p,q : I — Rare functions, f : I x R — R is a continuous function.

In 1998, Agarwal and O’Regan [5] studied the existence of solutions of (1.1) by fixed
point theorem whenever p(-) =1, ¢(-) = 0. In 2000, Atici [6] obtained the existence of
positive solutions of (1.1) by the fixed point theorem in cones. Cabada and Otero-Espinar
[7], Rodriguez [8, 9], Rodriguez and Abernathy [10], Ma [11], Henderson et al. [12], and
Anderson et al. [13] also studied the discrete Sturm-Liouville problems by various meth-
ods. It is worth to point out that Rodriguez and Abernathy [10] studied the existence of
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solutions of the following boundary value problem of the difference equation:

Alplk - 1) Ax(k - 1)] + q(k)x(k) + ¥ (x(k)) = G(x(K)), kefa+1,...,b+1}, W)
1.2
ax(a) + BAx(a) + m(x) = ¢1(x), yx(b +1) + 6 Ax(D) + n2(x) = @2(x),

where a and b are integers, a® + 82 #0, y2+ 52 #0,a # B,y #8,p:{a,...,b+1} — (0,00),
q:{a+1,...,b+1} - R, ¥ : R — R is continuously differentiable, G: X — Y, ¢ : X = R
and ¢, : X — R are all continuous, 71,7, : X — R are continuously Fréchet differentiable;
here X is the set of real-valued functions defined on {4, ..., b+ 2}, Y is the set of real-valued
functions defined on {a +1,...,b + 1}. Under some hypotheses, they showed that (1.2) has
a solution by the Brouwer fixed point theorem.

However, as far as we know, there is very little work to study the existence of positive
solutions of second-order difference equation with nonlinear boundary value condition.
Motivated by the above works [5-12], we study the global structure of positive solutions
of the following discrete boundary value problem:

~A[plk - DAYk - D] + gy(k) = ra®f (K), ke,
~Ay(0) +ag(y(0)) =0,  Ay(N)+Bg(¥y(N +1)) =0,

(1.3)

where «, 8 > 0 are constants, the functions p: {0,1,...,N} — (0,00), q,a : I — [0, 00) with
a(k) > 0 on k € I and functions f, g satisfy the following:
(H1) f € C([0,00),[0,00)) with f(s) > 0 for s > 0 and there exist constants fy, foo € (0, 00)
and functions &, ¢ € C([0, 00)) such that

f)=fos+&(s),  &(s)=o(ls|) ass— 0,
f(s) =foos + £(s), ¢(s)=o(ls|) ass— +oo.

(H2) g € C([0,00),[0,00)) with g(s) > 0 for s > 0 and there exist constants
20,8 € (0,00) and functions g, € C([0, 00)), such that

g(s) =gos+0(s),  ols)=o(ls|) ass— 0",

g(s) = goos + 1(s), n(s)=o(ls|) ass— +oo.

Through careful analysis we have found that the boundary condition in (1.3) is nonlinear
but it can be linearized and this makes it possible to establish existence results for posi-
tive solutions of (1.3) in terms of the principal eigenvalue of the corresponding linearized
problem. Notice that this condition is different from those given in [5, 6].

Let]:={0,1,...,N,N +1}, and define E = {rly: 1— R} to be the space of all maps from
7 into R. Then it is a Banach space with the norm ||y|| = max,; [y(k)|.

Let P:={y e E|y(k) >0,k € 1}. Then P is a cone which is normal and has a nonempty
interior and E = P - P.

By the constant AY we denote the first eigenvalue of the eigenvalue problem,

—A[plk 1) Ay(k - 1)] + g(k)y(k) = ra(k)foy(k), ke,
-Ay(0) + agoy(0) =0,  Ay(N)+ Bgoy(N +1) =0.

(1.4)
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By a constant A{° we denote the first eigenvalue of the eigenvalue problem,

~A[plk =1 Ay(k - 1)] + g(k)y(k) = ra(K)fosy(k), k€T,
—Ay(0) + agoy(0) =0,  Ay(N) + fgcy(N +1) = 0.

(1.5)

It is well known (c¢f. Kelly and Peterson [2]) that for v € {0, 00}, A{ is positive and simple,
and that it is a unique eigenvalue with positive eigenfunction ¢; € E.
Let ¥ be the closure of the set

{(A, u) € (0,00) x E | (A, u) is a positive solution of (1.3) in R x E}.

Theorem 1.1 Let (H1)-(H2) hold. Then there exists an unbounded, closed, and connected
component C C (0,00) x E in €, which joins (A?,0) with (A$°, 00). Moreover, if

Af°<k<k(1) or A?<)\<)Lf° (1.6)
hold. Then (1.3) has at least one positive solution.
Corollary 1.2 Let (H1)-(H2) hold. If

A0 <1<A) or AV <1<
hold. Then the problem

~Alplk =1 Ay(k - 1)] + g(k)y(k) = a(k)f (y(k)), k€1,
~Ay(0) +ag(y(0)) =0, Ay(N) +Bg(y(N +1)) =0

has at least one positive solution.

Remark 1.1 Compared with references [5, 6], Theorem 1.1 gives the sharp condition (1.6)
for the existence of a positive solution of (1.3). In fact, let us consider the function

52
= AVs + arctan s
f&=h (1 +82 >
which satisfies fy = i = A}, then the nonlinear boundary value problem

~A[ptk=1)Ay(k - 1)] + q(k)y(k) = f (y(k)), ke,
—Ay(0) + ay(0) = 0, Ay(N)+ By(N+1)=0

has no positive solution.

The rest of this paper is organized as follows. In Section 2, we state some preliminary
results and Dancer’s bifurcation theorem. It is worth to note that the proof of the main
result is based upon Dancer’s bifurcation theorem, which is different from the topological
degree arguments used in [5, 6,12, 13]. In Section 3, we reduce (1.3) to a compact operator
equation and prove Theorem 1.1 and Corollary 1.2.
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2 Preliminaries and Dancer’s global bifurcation theorem
Let ¢(k), ¥ (k) be the solution of the initial value problem

~A[pk-=1)A¢(k-1)] + q(k)p(k) =0 fork €1,
¢(0) = 1’ A¢(0) = &r
and

~Alptk =) Ay (k-1)] +q(k)y (k) =0 forkel,
Y(N+1) =1, AY(N) =-B,

respectively, where @, 8 € [0, oo) It is easy to compute and show that
0)
)

. — k-1
() 1+O[Zs Oi(s j=5 p(;

(Zk 11 )q s)¢p(s) > 0, and ¢ is increasing on I;

(ii) w k) 1+8 Zs i p Zi\ikﬂ(Z}]\:[k}rl pb))q( $)¥(s) > 0, and v is decreasing on 1.

Lemma 2.1 Let hi: I — R. Then the linear boundary value problem

—A[p(k -1 Ay(k - 1)] +qk)yk) =hk), kel

—Ay(0) + ay(0) =0, Ay(N) + By(N +1)=0

has a solution
N

y(k) =" Gk, $)h(s), kel,
s=1

where

dpYk), 1<s<k<T+1,

G(k,s) =
p(Y(s), 0<k<s<T.

Moreover, if h(k) > 0 and h £ 0 on I, then y(k) > 0 on 1.
Proof It is a direct consequence of Atici [6, Section 2], so we omit it.

Let w1, w; € (0,00). Then the linear boundary value problem

~A[plk - 1)Ay(k -1)] + q(k)y(k) =0, kel,
~Ay(0)+ay(0)=wi,  Ay(N)+By(N +1) =

has a solution

@2 (k) + o

k) = -
YO = S pew D —o) " O a0 - v

From the properties of ¢(k), ¥ (k), it follows that

y(k)>0, kel

vk), kel

(2.3)

(2.6)

(2.7)
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Let T : E — E be defined as follows:

N
TIh(k) =Y Glk,s)h(s), kel.

s=1

By a standard compact operator argument, it is easy to show that 7" is a compact operator
and it is strongly positive, meaning that 7% > 0 on I for any / € E with the condition that
h>0and %z 0on [; see [5, 6].

Let R[w;, w3] : R? — E be defined as

2 (k) + @

3 k), kel
(1+,3)¢>(N+1)—¢>(N)¢ (1+&)w(o)—¢(1)¢() kel

Ry, @] (k) =

Then R[w;, w>] is a linear bounded function in E.

Suppose that E is a real Banach space with norm || - ||. Let K be a cone in E. A nonlinear
mapping A : [0,00) x K — E is said to be positive if A([0,00) x K) C K. It is said to be
K-completely continuous if A is continuous and maps bounded subsets of [0, 00) x K to a
precompact subset of E. Finally, a positive linear operator V on E is said to be a linear mi-
norant for A if A(A, u) > uV(u) for (A, u) € [0,00) x K. If B is a continuous linear operator
on E, denote by r(B) the spectrum radius of B. Define

Cx(B) = {A € [0, 00) | there exists u € K with ||u| =1and u = ABu}. (2.8)

The following lemma will play a very important role in the proof of our main results, which

is essentially a consequence of Dancer [14, Theorem 2].

Lemma 2.2 Assume that
(i) K has a nonempty interior and E = K — K;
(i) A:[0,00) x K — E is K-completely continuous and positive, A(x,0) = 0 for L > 0,
A(0,u) =0 foru € K and

A(A, u) = ABu + F(\, u),

where B : E — E is a strongly positive linear compact operator on E with r(B) > 0,
F:[0,00) x K — E satisfies ||F(A,u)| = o(||u||) as ||ull = O locally uniformly in X.

Then there exists an unbounded connected subset C of
Di(A) = {(h,u) € [0,00) x K | u=A(h, u),u#0}U{(r(B)",0)}

such that (r(B)™,0) e C.
Moreover, if A has a linear minorant V and there exists a (u,y) € (0,00) x K such that
Iyl =1 and wV(y) >y, then C can be chosen in Dg(A) N ([0, n] x K).

3 The proof of the main result
To prove Theorem 1.1, we begin with the reduction of (1.3) to a suitable equation for a

compact operator.
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From Lemma 2.1 and the compactness of T, let T : E — E denote the inverse operator
of the linear boundary value problem

—A[p(k = Dytk = 1)] + q(k)y(k) = h(k), ke,

—Ay(0) + agoy(0) =0, Ay(N) + Bgoy(N +1) = 0.
Taking into account @ = ago, B = Bgo, one can repeat the argument of the operator T with
some minor changes, and it follows that T is a linear mapping of E compactly into E and
it is strongly positive.

Let Ry be the solution of the linear boundary value problem
—A[p(k —1)y(k - 1)] +qk)y(k)=0, kel
~Ay(0) +agoy(0) =~ (y(0)),  Ay(N) + Bgoy(N +1) = —o(y(N +1)).

Repeating the argument of R[w;, w,] with some minor changes, it follows that Ry : R? — E
is a linear, bounded mapping and

_ —0(y(N +1))¢o (k) . —0(¥(0))¥o (k)
1+ Bgo)po(N +1) —po(N) ~ (1 +cxg0)¥0(0) — Yro(1)’

Ro[z(~o())] (k) el

here 7 : {y(0),y(1),...,y(N + 1)} — {§(0),y(N + 1)} is the trace operator and ¢ (k), ¥o(k)
satisfies (2.1) and (2.2) with & = agy, B = Bgo, respectively. Then the problem (1.3) is equiv-
alent to the operator equation

y(k) = ATo[afoy + E)](K) + Ro[t (o)) ](k), kel (3.1)

Similarly, let T, : E — E denote the inverse operator of the linear boundary value prob-
lem

—A[plk=)y(k = 1)] + q(k)y(k) = h(k), ke,
—Ay(0) + xgy(0) = 0, Ay(N) + Bgooy(N +1) = 0.

Then T is a linear mapping of E compactly into E and it is strongly positive. Let R, be
the solution of the linear boundary value problem

~A[plk -1)y(k—1)] + q(k)y(k) =0, keI,

—Ay(0) + agy(0) = —n(y(O)), Ay(N) + Bgooy(N +1) = —r](y(N + 1)).
Then Ry, : R?2 — E is a linear mapping bounded mapping and

(YN +1))¢oo (k) —1(¥(0)) Yoo (k)

, kel
[+ Bt b N + D =o)L+ gV — v’ '

Roo[7(-n(»)](k) =

here ¢ (k), Voo (k) satisfies (2.1) and (2.2) with & = ags., B = Bgwo, respectively. Further-
more, the problem (1.3) is also equivalent to the operator equation

y(k) =rTs [zzfooy + g“(y)](k) + R [r (—n(y))](k), kel (3.2)
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From (H1) and (H2), it follows that

lim @ =0, lim @ =0, (3.3)
|s]l—0 § |s|—0 s

lim @ =0, lim @ =0. (3.4)
|s]|>00 S [s]—>o00 8

Let ¢ (r) = max{|¢(s)| | 0 < s < r}, 7j(r) = max{|n(s)| | 0 < s <r}. Then ¢ and 7 are nonde-
creasing and satisfy

lim E: lim @:0.
|s|—o00 8 |s|l—>00 S
Let us consider
y=2To[afoy + E()] + Ro[7(~0())] =: A(%.9) (35)

as a bifurcation problem from the trivial solution u = 0.
Define the linear operator B

By(k) := Tolafoyl(k), kel.

It is easy to verify that B: P — P is completely continuous and strongly positive on E. From
[15, Theorem 19.3], it follows that A{ = [r(B)] .. Define F: [0, 00) x E — E by

F(L,y) = ATo[6W)] + Ro[t(-0))],
then we have from (3.3)

|E(. )] =o(llyll) locally uniform in A.
So, we imply that if (A, #) with A > 0 is a nontrivial solution of (3.5), then y € int P. Combin-
ing this with Lemma 2.2, we conclude that there exists an unbounded connected subset C
of the set

{(Ay) €[0,00) x P|y=A(Ly),y €intP}U{(1),0)}
such that (1),0) € C.

Proof of Theorem 1.1 It is clear that any solution of (3.5) of the form (2, y) yields a solution
y of (1.3). We will show that C joins (19,0) to (A{°, 00).
Let (44, y4) € C satisfy

ltn] + 11yull = 00, 1 — o0

Then p, > 0 for all # € N since y = 0 is the only solution for (3.5) (i.e. (3.2), since (3.2) and
(3.5) are equivalent to (1.3)) for A = 0.
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In fact, suppose on the contrary that y is a nontrivial solution of the problem

—A[p(k -1 Ay(k - 1)] +qk)yk)=0, kel

~Ay(0) +ag(y(0)) =0, Ay(N) +Bg(y(N +1)) =0
then y satisfies the linear boundary value problem

—A[p(k -1 Ay(k — 1)] +qk)y(k)=0, kel
—Ay(0) +ay(0) = 0, Ay(N) + ﬁy(N +1)=0,

here @ = a® y(O ) B = ﬂg(y]\l;[:ll This together with (H2) and [6, Lemma 2.2] implies that
y =0, which is a contradiction. Therefore, (3.5) with A = 0 has only a trivial solution.
Case 1 A{° <A <A].

In this case, we show that

(A2 Ad) < {reR |3y eCl.

We divide the proof into two steps.
Step 1. We show that if there exists a constant number M > 0 such that

My C (0,M], (3.6)

then C joins (19,0) with (A$°, 00).

From (3.6), we have ||y, || — 0o as n — 0o. We divide the equation

A

Yn = MnToo [afooyn + ;()/n)] +Reo [t (_n(y”))] in/

by ||yl and let v,, = Since v, is bounded in E, choosing a subsequence and relabeling

IIy_II
if necessary, we see that v, — v for some v € E with ||v| = 1. Moreover, from (3.4) and the
fact that ¢ and 77 are nondecreasing, we have

m |§(yn - lim |7I(yn

=Y

n=>00 |yl neo Iyl
since lim,,_ oo K921 < 1im,, o W) < iy S 4 d fim, o 292 < i, 202D <
llyll lynll Iyl lynll lyull
lim, o H”yynHH Thus

V= i Tolafoc 7,

where i = lim,_, (44, again choosing a subsequence and relabeling if necessary. So it
follows that

—A[p(k DAv(k - 1)] +q(k)v(k) = pafovik), kel
—AV(0) + g v(0) = 0, AV(N) + BgooV(N +1) = 0.
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Since ||| =1, and ¥ > 0, the strong positivity of T,, ensures that # > 0 on I. Therefore,
w = A%°, and accordingly, C joins (1),0) to (A{°, 00).

Step 2. We show that there exists a constant M such that p,, € (0, M] for all n.

By Lemma 2.2, we only need to show that A has a linear minorant V and there exists a
(4,) € (0,00) x P such that ||y|| =1and uV(y) > y.

From (H1) and (H2), there exist constants k1, k5 € (0, 00) such that

f) =K1y, and g(y) <kyy foranyy=>0. (3.7)

By the same method as used for defining T and Ry, we may define T* and R* as follows:

Let T* : E — E denote the inverse operator of the linear boundary value problem

—Alp(k - 1)y(k - 1)] + q(k)y(k) = h(k), k€1,
—Ay(0) + akyy(0) = 0, Ay(N) + Broy(N +1) = 0.

Then T* is a linear mapping of E compactly into E and it is strong positive. Let R* be the
solution of the linear boundary value problem

~A[plk = Dyk - 1)] + q(k)y(k) =0, kel,

—Ay(0) + aky(0) = x (#(0)),  Ay(N) + Broy(N +1) = x (y(N +1)),

where x (y) = k29 — g(9). Then R* : R? — E is a linear, bounded mapping and

X YN + 1)), (k) x ((0) (k) 5
* k) = , kel
FlON® = W -6 * T ran) -’ * <
where ¢, (k), ¥, (k) satisfies (2.1) and (2.2) with & = aky, B = Bka, respectively.
Moreover, the problem (1.3) can be rewritten as the operator equation
y(k) = AT*[af W] (&) + R* [t (x )] k), ke 1. (3.8)

Thus

Ay =2 T*[af 0)] + R [ (x )]
> AT*[akyy).

Choose
V(y) := T*[axyy](k) inl.
Then V is a linear minorant of A. Let A] be the eigenvalue of the linear problem

~A[plk = ylk = 1] + q(k)y(k) = Acy(k), ke,
—Ay(0) + akyy(0) = 0, Ay(N) + Broy(N +1) = 0,
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and let ¢f € P be the corresponding eigenfunction. Then
MV (e) =i

Therefore we have from Lemma 2.2
[in] < AT

Case 2 A) <A < A{.
In this case, if (it,,y,) € C is such that

im (i +9,) = +00
and lim,,_, o, i, = 00, then

(ALY S {reR[3(,y) eC}
and moreover,

(A} x E)ynC #0.

If there exists M > 0, such that for all n € N, u,, € (0,M]. Applying a similar argument
to that used in Step 1 of Case 1, after taking a subsequence and relabeling if necessary, it
follows that

(msyn) = (A%, 00), asn— oo.
Again C joins (A?,0) to (1°, 00) and the result follows. O
Proof of Corollary 1.2 1t s a direct consequence of Theorem 1.1, so we omit it. O

Example Let us consider the following boundary value problem of the difference equa-

tion:
~A?u(k -1) = Af (u(k)), ke{1,2,3,4,5},
(3.9)
—-Au(0) +g(u(0)) =0,  Au(5)+2g(u(6)) =0,
where
1y+2  0<u<4, 2u, 0<ucx<l,
f)=1%, 2 . and  g(u) = !
gt u>4, (3u—2)+u—2, u>1

Obviously, the conditions (H1), (H2) are satisfied, furthermore f; = i, foo=1,8 =2,
g =3,and Y ~ 0.000673, A{° ~ 0.000072. From Theorem 1.1, the problem (3.9) has at
least one positive solution % on I if 0.000072 < A < 0.000673.
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