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This paper is motivated by Rachnkovab and Tisdell (2006) and Anderson et al. (2007). New suf-
ficient conditions for the existence of at least one solution of the generalized Neumann boundary
value problems for second order nonlinear difference equations VAx(k) = f(k,x(k), x(k + 1)),
k€ [l,n-1],x(0) = ax(1), x(n) = bx(n — 1), are established.

1. Introduction

Recently, there have been many papers discussed the solvability of two-point or multipoint
boundary value problems for second-order or higher-order difference equations, we refer the
readers to the text books [1, 2] and papers [3-8] and the references therein.

In a recent paper [3], Anderson et al. studied the following problem:

VAy(k) = f(k,y(k), Ay(k)), k=1,..,n-1,

(1.1)
Ay(0) = Ay(n) =0,
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where

(k+1)-y(k), fork=0,...,n-1,
Ay<k>={y !

0, for k =n,
(1.2)
(k+1)-2y(k)+y(k-1), fork=1,...,n-1,
VAy(k) = y Y y
0, for k=0 or n.
The following result was proved.
Theorem ART
Suppose that f is continuous and there exist constants « < 0, K > 0 such that
[f(tp.a)-pl<alpftpa)+ @] +K (Lpg) el .. ,n-1} xR (*)

Then BVP(1.1) has at least one solution.

The methods in [3] involved new inequalities on the right-hand side of the difference
equation and Schaefer’s Theorem in the finite-dimensional space setting.

In [7], the following discrete boundary value problem (BVP) involving second order
difference equations and two-point boundary conditions

VAyk Ayk
h2 =f<tk/yk/T>, k:]_,'”,n_].,

]/0=0, yn=0/

(1.3)

was studied, where n > 2 an integer, f is continuous, scalar-valued function, the step size
is h = N/n with N a positive constant, the grid points are ty = kh for k = 0,...,n. The
differences are given by

Y1 — Yk, k=0,...,n-1,
Aykz
0, k=n,

(1.4)

]/k 1—2]/k+]/k—1/ k=]~/'°'1n_1/
VAykZ "
0, k=0or k =n.

The following two results were proved in [7].
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Theorem RT

Let f be continuous on [0, N] x R? and a, p, and, K be nonnegative constants. If there exist
¢,d € [0,1) such that

|f(t,u,0)| < alul + Blo]* + K, (t,u,v) € [0,N] x R?, (1.5)
then the discrete BVP(1.3) has at least one solution.

Theorem RT

Let f be continuous on [0, N] x R? and «a, f, and K nonnegative constants. If

|f(t,u,0)| < alu|+plv|+ K, (t,u,v)€e[0,N] xR (1.6)
aN? pN
T + T <1, (17)

then the discrete BVP(1.3) has at least one solution.

In paper [8], Cabada and Otero-Espinar studied the existence of solutions of a class
of nonlinear second-order difference problem with Neumann boundary conditions by using
upper and lower solution methods. Assuming the existence of a pair of ordered lower and
upper solutions y and S, they obtained optimal existence results for the case y < f and even
fory > p.

In this paper, we study the following boundary value problem for second-order
nonlinear difference equation

VAx(k) = f(k,x(k),x(k+1)), ke[l,n-1],
x(0) = ax(1), x(n) =bx(n-1),

(1.8)

where a,b € R, n > 2 is an integer, and f is continuous, scalar-valued function. We note that
when a = b =1, BVP(1.8) becomes the following BVP:

VAx(k) = f(k,x(k),x(k+1)), tel[l,T-1],
1.9
Ax(0) =0=Ax(n-1), 42

which is called Neumann boundary value problem of difference equation and is a special
case of BVP(1.1). When a = b = 0, BVP(1.8) is changed to

VAx(k) = f(k,x(k),x(k+1)), te[l,T-1],
(1.10)
x(0) =0 =x(n),

which is the so-called Dirichlet problem for discrete difference equations and is a special case
of BVP(1.3).
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The purpose of this paper is to improve the assumptions (*), (1.5), and (1.6) in the
results in paper [3, 5, 7-9], by using Mawhin’s continuation theorem of coincidence degree,
to establish sufficient conditions for the existence of at least one solution of BVP(1.8). It is
interesting that we allow f to be sublinear, at most linear or superlinear.

This paper is organized as follows. In Section 2, we make the main results, and in
Section 3, we give some examples, which cannot be solved by theorems in [5, 7, 9], to illustrate
the main results presented in Section 3.

2. Main Results

To get the existence results for solutions of BVP(1.8), we need the following fixed point
theorems.

Let X and Y be Banach spaces, L : D(L) ¢ X — Y a Fredholm operator of index
zero,and P : X — X, Q :Y — Y projectors such that Im P = KerL, KerQ = ImL, X =
KerLe Ker P, Y =Im L& Im Q. It follows that L|p()nkerp : D(L)NKer P — Im L is invertible;
we denote the inverse of that map by K.

If Q is an open bounded subset of X, D(L) N Q#0, the map N : X — Y will be called
L-compact on Qif QN(Q) is bounded and K,(I-Q)N: Q — Xis compact.

Lemma 2.1 (see [9]). Let L be a Fredholm operator of index zero, and let N be L-compact on Q.
Assume that the following conditions are satisfied:
(i) Lx # ANx for every (x, 1) € [(D(L) \ Ker L) N 0Q] x (0, 1),
(ii) Nx & Im L for every x € Ker L N 0€;
(iii) deg(AQNkerr, 2N Ker L,0) #0, where A : Ker L — Y/ Im L is the isomorphism.
Then the equation Lx = Nx has at least one solution in D(L) N Q.

Lemma 2.2 (see [9]). Let X and Y be Banach spaces. Suppose L : D(L) C X — Y is a Fredholm
operator of index zero with Ker L = {0}, N : X — Y is L-compact on any open bounded subset of
X.If0 € Q C X is an open bounded subset and Lx # ANx for all x € D(L) N 0Q and A € [0,1],
then there is at least one x € Q so that Lx = Nx.

Let X = R"™1, Y = R"™ be endowed with the norms

lxll = maxlx(m],  [ly[| = max |y(k)] (2.1)

for x € X and y €Y, respectively. It is easy to see that X and Y are Banach spaces. Choose D(L) =
{x e X :x(0) =ax(1), x(n) =bx(n-1)}. Let L : X — Y, Lx(k) = VAx(k), x € D(L), and
N:X — Y by Nx(k) = f(k,x(k), x(k +1)).

Consider the following problem:

VAx(k) =0, x(0) = ax(1), x(n) =bx(n-1). (2.2)
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It is easy to see that problem (2.2) has a unique solution x(k) = 0 if and only if
(1-a)[(n-1)b-n]#a(l-Db). (2.3)

If (2.3) holds, we call BVP(1.8) at nonresonance case. If (1 — a)[(n—1)b —n] = a(1 - b), then
problem (2.2) has infinite nontrivial solutions. At this case, we call BVP(1.8) at resonance case.
In this paper, we establish sufficient conditions for the existence of solutions of BVP(1.8) at
nonresonance case, that is, (1 — a)[(n — 1)b — n] #a(1 — b), and at resonance case, a = b =
1. It is similar to get existence results for the existence of solutions at resonance case when
A-a)[m-1)b-n]=a(l-b)and a#1, b#1.

Lemma 2.3. Suppose a = b = 1. Then the following results are valid.

(i) KerL={x=(c,...,c) e X:c€R}.

(i) ImL = {y € Y : 31 y(i) = 0}.

(iii) L is a Fredholm operator of index zero.

(iv) There are projectors P : X — X and Q : Y — Y such that KerL = Im P, KerQ =
Im L. Furthermore, let Q C X be an open bounded subset with QND(L) #0; then N is L-compact on
Q.

(v) x € D(L) is a solution of L(x) = N (x) which implies that x is a solution of BVP(1.8).

The projectors P : X — X and Q : Y — Y, the isomorphism A : KerL — Y/ImL,
and the generalized inverse K, : ImL — D(L) NIm P are as follows:

Px(n) = x(1),

n-1
Qy(m) = 1= Sy (0),
i1

(2.4)
A(c) =c,
k s
Kpy(n) = > > ().
s=1i=1

Lemma 2.4. Suppose (1 —a)[(n—1)b —n]#a(l - b). Then the following results are valid.
(i) x € D(L) is a solution of L(x) = N (x) which implies that x is a solution of BVP(1.8).
(ii) KerL = {0}.
(iii) L is a Fredholm operator of index zero, N is L-compact on each open bounded subset of X.

Suppose

(A) there exist numbers ff > 0, 6 > 1, nonnegative sequences p(n), gq(n), r(n), functions
g(n,x,y), h(n,x,y) such that f(n,x,y) = g(n, x,y) + h(n,x,y) and

g(mx,y)x > ™,
(2.5)

|h(n,x,y)| < p(m)Ix® + q(m)|y|* + r(n),

forallne {1,...,n-1}, (x,y) € R
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(B) there exists a constant M > 0 so that

n-1
C[Z f(n,c, c)] >0 (2.6)
i=1
for all |c| > M or
n-1
C[Zf(n, c, c)] <0 (2.7)
i=1
forall |c| > M.
Theorem L

Suppose a? <1, b? <1, and that (A) and (B) hold. Then BVP(1.8) has at least one solution if
el + llall max{ e, 1} < p. (2.8)

Proof. To apply Lemma 2.1, we consider Lx = ANx for A € [0, 1].

Step 1. LetQ; = {x € X : Lx = ANx, A € [0,1]}. For x € Q, we have

x(k+1)-2x(k) +x(k-1) = Af(k,x(k),x(k+1)), kel[l,n-1],
x(0) = ax(1), (2.9)
x(n) =bx(n-1).

So
[x(k+1) - 2x(k) + x(k - 1)]x(k) = Af(k, x(k), x(k + 1))x(k), ke[l,n-1]. (2.10)

It is easy to see that

2nz_1 [x(k +1) - 2x(k) + x(k — 1)]x(k)

n=1

N
—_

= <—[x(k +1)]% + 2x(k)x(k +1) = [x(k)]* = [x(k = 1)]* + 2x(k - 1)x(k) - [x(k)]?

n

Il
—_

+x(k+ )P = 2[x (k)] + [x(k - 1))

N
—_

= > (~lx(k +1) = 2(0)1 = [x(k = 1) = x ()] + [x(k + D] = 2[x(k) P + [x(k = DT?)

n

]
—_
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= > (<lxtk+ 1) = x () = [x(k - 1) - x(R)]*)

2
—

5
I
—_

+ () = [x(n = DI = [x()] + [x(0)]7)

N
—

= > (~IxCk+ 1) = x()] = [x(k = 1) - x(K)]?)

+ (<b2 - 1)[x(n— D+ (a2 - 1)[x(1)]2).

3
Il
—_

Since a®> <1, b*> <1, we get

-1

:

[x(k +1) - 2x(k) + x(k - 1)]x(k) <O0.

3
Il
—_

So, we get
/\anf(k,x(k),x(k +1))x(k) <0.
Then
1 [g(k, x(k), x(k + 1)) + h(k, x(k), x(k + 1))] x(k) < 0.
It follows that

f;lz:_l|x(k)|6+1 < —nz_lh(er(k)/x(k +1))x(k)
k=1 n=1

n-1

[P () + q(R) (ke + D (k)| -+ (o)l ()

n:1

n-1 n-1 n-1
< |lpII e + gl D lx (ke + D) + D r (k)| (k).
n=1 k=1 k=1

For x; > 0, y; >0, Holder’s inequality implies

s s Vp s s 1/q 1 1
S (3) () betevasopso
i=1 i=1 im1 p 4

(2.11)

(2.12)

(2.13)

(2.14)

(2.15)

(2.16)
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It follows that

n-1
B> Ix (k)|
k=1

n-1 n-1 0/0+1) ,, 1 1/(6+1)
< el > lx ) + |l q]l <Z|x<k + 1>|9“> <Z|x<k>|9”>
n=1 k=1 k=1

n-1
+ [l > e ()|
k=1
n-1 1/(6+1) n-1
= [Irll(n - 1)%/ D <Z|x<k>|9“> +|Ipll 2l (k)
k=1 n=1
2 0/(6+1) ,,_1 1/(0+1)
+ 4l <|b|9“|x<1>|9+1 + >k + 1>|"“> <Z|x<k>|9”> (2.17)
k=1 k=1

n-1 1/(6+1) n-1
< |[lrll(n - 1)* @D <ZIX(’<)IGH> + [lpll Xl
n=1

k=1

el 0/(6+1) ;.4 1/(6+1)
+[|qll max{ b1, 1} <Z|x<k>|e”> <Z|x<k>|9”>
k=1 k=1

n-1 1/(6+1) n-1
= |Irl|(n - 1)/ <Z|x<k>|9“> + ol Sl ()™
n=1

k=1

n-1
+ |4l max{ b|®+, 1}
k=1

x(k)|9+1.

It follows from (2.8) that there exists a constant M; > 0 such that

n-1
D lx(R)*! < My (2.18)
k=1

Hence |x(k)| < (My/(n-1))" @ forall k € {1,...,n—1}. Hence ||x|| < (M /(n — 1))/ @D,
So Q; is bounded.

Step 2. Prove that the set 2, = {x € KerL: N(x) € Im L} is bounded.
For x € KerL, we have x(k) = c for k € [0,n]. Thus we have Nx(k) = f(k,c,c).
N(x,y) € ImL implies that

n-1
> f(n,cc)=0. (2.19)
k=1

It follows from condition (B) that |c| < M. Thus Q, is bounded.
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Step 3. Prove theset Q3 = {x € KerL:+AA (x)+ (1 -1)QN(x) =0, 31 € [0,1]} is bounded.
If the first inequality of (B) holds, let

Qs = {xeKerL: LA (x)+(1-A)QN(x) =0, 3L e [0,1]}. (2.20)

We will prove that €3 is bounded. For x(k) = ¢ for k € [0,n] such that x € Q3, and
A €[0,1], we have

n-1
~(1-1)D f(n,cc) = Ac(n-1). (2.21)
k=1

IfA=1,thenc=0.If A #1, then

n-1
0>—(1-M)cd f(n,c,c)=A’T >0, (2.22)
k=1

a contradiction.
If the second inequality of (B) holds, let

Qs ={xeKerL:-AA(x)+(1-0)QN(x) =0, A € [0,1]}. (2.23)

Similarly, we can get a contradiction. So Q3 is bounded.

Step 4. Obtain open bounded set Q such (i), (ii), and (iii) of Lemma 2.1.

In the following, we will show that all conditions of Lemma 2.1 are satisfied. Set Q an
open bounded subset of X such that Q > [J?, Q;. We know that L is a Fredholm operator of
index zero and N is L-compact on Q. By the definition of Q, we have Q > Q; and Q D Q,, thus
L(x)#AN(x) forx € (D(L) \KerL) N 0Qand A € (0,1); N(x) ¢ ImL for x € KerL N 0Q.

In fact, let H(x, 1) = A A (x) + (1 - 1)QN(x). According the definition of , we know
Q > Q;, thus H(x, 1) #0 for x € 0Q N Ker L, thus by homotopy property of degree,

deg(OQNlkerr, RQNKerL,0) = deg(H(-,0), QN Ker L, 0)
=deg(H(-,1),QnKerL,0) (2.24)

= deg(+n, QN KerL,0) #0.

Thus by Lemma 2.1, L(x) = N(x) has at least one solution in D(L) N Q, which is a solution of
BVP(1.8). The proof is completed. O

Theorem L

Suppose a®> <1, b*> <1, (1-a)[(n-1)b-n] #a(1-b), and that (A) holds. Then BVP(1.8) has
at least one solution if (2.8) holds.
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Proof. To apply Lemma 2.2, we consider Lx = ANx for A € [0,1]. Let Q; = {x € X : Lx =
ANx, A € [0,1]}. For x € Q;, we get (2.9) and (2.10). using the methods in the proof of
Theorem LX1, we get that Q; is bounded. Let € be a nonempty open bounded subset of X
such that Q > Q; centered at zero. It is easy to see that L is a Fredholm operator of index zero
and N is L-compact on Q. One can see that Lx#ANx for all x € D(L) n0Q and A € [0,1].
Thus, from Lemma 2.2, Lx = Nx has at least one solution x € D(L) N Q, so x is a solution of
BVP(1.8). The proof is complete. O

3. An Example
In this section, we present an example to illustrate the main results in Section 2.

Example 3.1. Consider the following problem:

x(k +1) = 2x(k) + x(k = 1) = B[x (k)™ + p(k) [x (k)" + g(k) [x(k + D] + r(k),
ke[l,n-1],
x(0) = ax(1),

x(n) =bx(n-1),
(3.1)

where n > 2, m > 1 are integers and f > 0, p(n), g(n), r(n) are sequences. Corresponding to
the assumptions of Theorem L1, we set

f(k,x,y) — ﬂx2m+l +P(k)x2m+1 + q(k)y2m+1 + T(k),
gk, x,y) = pr, (62)
h(k,x,y) = p(k)x** + g(k)y*™! +r(k),

and 6 = 2m + 1. It is easy to see that (A) holds, and

f(n,c,c) =B +p(k)c®™ + q(k)c™™ ! +r(k) (3.3)

implies that there is M > 0 such that ¢ 7! [¢2™*1 + p(k)c2™*! + g(k)c™*! + r(k)] > 0 for all
ne[l,n-1]and|c| > M.

It follows from Theorem L2 that (3.1) has at least one solution if a> <1, b*> <1, (1 -
a)[(n-1)b-n]#a(1-b)and ||p|| + ||q|| max{|b|®*!,1} < B. BVP(3.1) has at least one solution
if a=b=1and |[pl| + [lgll max{[b|*1, 1) < p.

Remark 3.2. It is easy to see that BVP(3.1) when a = b = 0 cannot be solved by using theorems
obtained in paper [7]. BVP(3.1) when a = b = 1 cannot be solved by the results obtained in

paper [3].
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