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EXISTENCE AND STRUCTURE OF SOLUTION SETS FOR
NONLINEAR DISCRETE BOUNDARY VALUE PROBLEMS WITH
SPECTRAL PARAMETERS IN BOUNDARY CONDITIONS*

Dandan Chen', Yanqgiong Lu"’ and Chengze Wu'!

Abstract By using topological degree methods and bifurcation theory, we prove the exis-
tence of the solution and the bifurcation structure at infinity of the second-order difference
boundary value problems

“A%u(k— 1)+ e(k)u(k) = 0, ke [1,N]z,
—Au(0) = (1 + N)o(Du(l) + £(1,u(1)) + A(1),
Au(N) = (1 + Ao (N + Du(N +1) + f(N +1,u(N + 1)) + h(N + 1),

where A € R is a constant, u; is a spectral parameter, Au(k) := u(k + 1) — u(k) and
A%u(k — 1) := A(Au(k — 1)) as the forward difference operator and the second difference
operator, respectively.

Keywords Existence, steklov problem, a priori estimate, topological degree methods, bi-
furcation at infinity.

MSC(2010) 39A27.

1. Introduction

The problem with parameter-dependent boundary condition is widely used in engineering tech-
nology, mathematical physics, quantum mechanics and other fields [1, 14, 18, 31]. Therefore,
many scholars have made a series of studies on the existence of solutions of problems with spec-
tral parameters in the boundary condition, see [2,3,9,10,15,33] and other works. Secondly,
the differential equation/difference equation boundary value problem with nonlinear boundary
conditions is an important nonlinear problem, which has major applications in the fields of pop-
ulation ecological modeling, fishery management, cryosurgery, etc., [8,13,21,29]. For example,
in population dynamics, when species disperse to the boundary, the influence of habitat margins
on their dispersal patterns is an important issue in ecology. Boundary data measurements are
used in non-invasive testing methods to locate defects in media. In cryosurgery (a minimally
invasive treatment used to treat certain types of cancer and certain conditions that can develop
into cancer), abnormal tissue is destroyed with a highly exothermic reaction in the thin layer
around the border. In view of the important application background of this problem, its research
has attracted widespread attention, see Ref. [4,20,22,23,25,30], etc., and references.
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In 2002, P. Amster [4] investigated the solvability of the semi-linear second-order ODE with
nonlinear boundary conditions, based on the axial deformation problem of a nonlinear elastic
beam with friction. After, Jankowski [20] employed the monotone iterative method to investigate
the existence of solutions for the following nonlinear boundary value problem

Ay(k - 1) = f(kv y(k)vy(al(k)ay(cw(k))a T vy(al(k)))a ke [17N]Za
9(y(0),y(N)) =0,

where a; € C([1, N]z, [0, N]z) and satisfies a;(k) < k(i = 1,2,---,1), f € O([1, N]zxR"*1 R), g €
C(R x R,R).

Meanwhile, N. M. Mavinga [25] analyzed the existence of solutions for elliptic problems with
nonlinear boundary conditions

—Au+ c(x)u(z) =0, z € Q,

v

— =g(z,u), x € 09,

5, = 9(,u)
when the nonlinear term interacts in a certain sense with the Steklov spectrum, where 2 C
R™(n > 2) is bounded, Q2 € C%1(R"), a% represents the unit outer normal derivative on the
boundary, and the function ¢ : 2 — R, g : Q2 x R — R. Other significant results can be found
in the works of F. Cakoni [6, 7], N. Gavitone [17], et al. In 2014, Lu, Ma [22] utilized Dancer’s
bifurcation theorem to study the global structure of positive solutions for second-order nonlinear
discrete boundary value problems

—Alp(k — D)Ay(k — 1)] + q(k)y(k) = Aa(k) f(y(k)), k € [, N]z,
—Ay(0) + ag(y(0)) =0,
Ay(N) + Bg(y(N +1)) =0

Y
where «, f > 0 is a constant p : [0, N]z — (0,00),a,q : [1,N]z — [0,00), and a(k) > 0, f,g €
C([0,00),[0,00)) holds on the domain.

And, in 2020, Ma and Wang [23] based on bifurcation theory, studied the existence of the
positive solution of a kind of semi-positive problem with nonlinear boundary conditions f(¢,-)
in both superlinear and sublinear cases, respectively. In 2023, K. Umezu [30] obtained the exis-
tence and uniqueness of the positive solution for the elliptic problem with indefinite superlinear
boundary condition based on the population genetics model.

It is widely recognized in the literature that problems involving nonlinear boundary condi-
tions are intimately connected with the Steklov eigenvalue problem. Ever since its introduction
by W. Steklov [28] in 1902, Steklov eigenvalue problem has received considerable scholarly in-
terest.

Av =0, z € Q,

%l; = \ov(x), = € 09,
is considered in the bounded region 2 with smooth boundaries in R?, where 8% := n-V represents
the directional derivative of the outer normal vector on the boundary, A € R is the spectral
parameter, and ¢ is the smooth positive weight function. In particular, the Steklov eigenvalue
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problem is related to the elastic membrane model where the masses are uniformly distributed
at the boundary [26].
2004, G. Auchmuty [5] consider Steklov eigenvalue problem

Lu := c(x)u(z) — Au(z) =0, = € Q,

ov
0 _ playu(z). = € 90,

where Q C R"(n > 2) is bounded, and its boundary 0f2 is the union of finite closed Lipschitz
surfaces that do not intersect with each other, and each surface has a finite surface area, c(z) €
LP(Q), p(z) € L>®(09Q,do).

In 2012, N. M. Mavinga [24] investigated a generalized Steklov-Robin eigenvalue problem
(possibly including a singular weight)

—Au + c(x)u(z) = pm(z)u(x), = € Q,

gz +o(x)u(z) = pp(r)u(z), =€ IQ,

where Q C R"(n > 2) is bounded, 09 € Co’l(R”),% is the unit outer normal derivative on the
boundary, and the function c: Q >R, 0 : 02 = R, f,g: QxR = R.

The year 2024, Gao et al. [16] applied the theory of connected components of solution sets
to study the existence of solutions for discrete resonance problems

—Alp(t = DAy (t — 1] + q()y(t) = Xer(t)y(t)
+f(t,y@) +ve(t) +9(t), te[l,Tlz,
(ao Ak + bo)y(0) = (coAr + do)Ay(0),

(A +01)y(T +1) = (M + d1)Vy(T + 1)

with spectral parameters in the boundary conditions, where the functions p : [0, 7]z — (0, 00), ¢ :
1,7z — R, g : [1,T]z — R,r(t) > 0 and (A, ) are eigenpairs of the corresponding linear
problem.

It is noted that compared to the spectra of continuous problems or classical discrete prob-
lems, the study of spectra for discrete problems with parameters in the boundary conditions
may be more complex. Coupled with the inherent characteristics of difference equations, the
computational complexity of spectral analysis increases significantly, thereby presenting cer-
tain challenges in investigating the existence of solutions for nonlinear problems with spectral
parameters in the boundary conditions.

Motivated above paper, we first study the spectral structure of the Steklov eigenvalue prob-
lem

~A%u(k — 1)+ c(k)u(k) =0, k€[1,N]z,
—Au(0) = po(1)u(1), (1.1)
Au(N) = po(N + 1)u(N +1).

Based on the spectral structure of (1.1), we obtain the structure of solution sets of the discrete
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boundary value problem with the following nonlinear boundary conditions

—A%u(k — 1) + e(k)u(k) = 0,
—Au(0) = (p1 + Mo (Lu(l) + f(1,u(1)) + h(1), (1.2)
Au(N) = (1 + No(N 4+ Du(N + 1) + f(N +1,u(N + 1)) + o(N + 1),

where c(k) : [1, N]z — R and the weight function o(k) : {1, N + 1} — R satisfy the condition
(Ch).

We make the follow assumptions:
(C1) c(k) =0 and Z c(k) >0,0(k) >0and o(1) + o(N + 1) # 0.

(C2) The function f {1, N + 1} — R satisfies an asymptotically sublinear condition, in the

sense that  lim Ml@()) = 0 uniformly for k¥ € {1, N +1}.
u(k)| o0 WUF)

(C3) There exist functions A, B : {1, N + 1} — R, along with constants r and R that satisfy
r < 0 < R, such that for all k € {1, N +1} and u € R,

f(ku(k)) = A(K),  u(k) > R, (1.3)
and

f(k,u(k)) < B(k), u(k)<r. (1.4)
(Cy4) h: {1,N 41} — R satifies

BM)ler (D] + BN + Dpr(N + 1) < =[(D)]er (D] + h(N + D@1 (N + 1)]]

<
<A |o1(1)| + AN + 1)|p1 (N + 1)),

where o1 (k) is an eigenfunction corresponding to eigenvalue pp of problem (1.1).
(Cy) h:{1,N +1} — R is a function with

Fler W]+ £~ (N + Dot (N + )] < =[h(Dler(1)] + h(N + D1 (N + 1)]
< £l W]+ 1 (V + Do (N + 1),
where f~(k) := limsup f(k,u(k)), f+(k) := liminf f(k,u(k)) and ¢;(k) is an eigenfunction
u(k)——o0 u(k)——+o0

corresponding to eigenvalue py of problem (1.1).

The rest of the paper is organized as follows. In Section 2, we give some preliminary results
and introduce results of the Steklov eigenvalue problem (1.1). In Section 3, we give the main
results and their proofs. Finally, we introduce some examples to illustrate the main results.

2. Preliminaries

In this section, we introduce the key notations, definitions, and lemmas required for the analysis
to the spectral of (1.1). Denote by Z the set of mtegers For any a,b € Z with a < b. Let

[a,b]z == {a,a+1,---,b}. Denote Z u(s) = 0, H u(s) = 1 as the case b < a. Finally, we

introduce Au(k) := u(k + 1) — u(k) and A%u(k — 1) A(Au(k — 1)) as the forward difference
operator and the second difference operator, respectively.
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Define
E={u|u:[0,N+1]z — R}.

It can be readily verified that forms an inner product space with respect to the inner product
(u,v)p = ]ZV: Au(k)Av(k) + % c(k)u(k)v(k). Especially, E is a Hilbert space.
Deﬁnek\?elctor space =
Ey={u|u:[0,N+1]z = R, Au(0) + p1o(1)u(l) = 0, Au(N) — pro(N + 1)u(N + 1) =0} .
It not difficult to verify that Fj is an inner product space with respect to (u,v), = o(1)u(1)v(1)+
o(N +1Du(N + 1)v(N +1).

N N
From the inner product, we can induce two norms, ||u||g = [>_ |[Au(k)|?> + 3 c(k)uz(k)]%,
k=1 k=1
l|ul|o = [o(1)u?(1) + (N + 1)u?(N + 1)]% It is readily verifiable that ||u||g is equivalent ||u],.
Definition 2.1. Steklov eigenvalue problem (1.1) has an eigenvalue p with a corresponding
eigenfunction ¢ if the pair (u, ) € R x E, ¢ # 0 satisfies

N N
ZAgo(kz)Av(k:)—f—Z c(k)e(k)v(k) = plo(1)e(l)v(l)+o(N+1)p(N+1)v(N+1)], ve E. (2.1)
k=1 k=1

Definition 2.2. ( [19, Definition 3.3 of page 47]) Let X and Y are Banach space and let U be
an open subset of X. A map f:U — Y is said to be Fréchet differentiable at a point xg € U
if there exists a bounded linear operator A € L(X,Y) such that for all h € X with 29 + h € U,
the following holds
f(@o+h) — f(zo) = Ah + w(zo, h),

where w(zg, h) = o(||h]]),i.e.,

w(zg, h)

im
Inl=o (A

In this case, the operator Ah is called the Fréchet derivative of f at xo, denoted by d[f(x)h]
or f'(xo)h.
Definition 2.3. A point (A, 00) is called a bifurcation point emerging from infinity for problem
(1.2) if there exists a sequence of solutions (A, u,) such that ||ul|p — 0o as n — oo, and
A — Aoso-

Lemma 2.1. ([11, Lemma 2.5], [27]) If u € prr(0)NX satisfies that the Leray—Schauder degree
deg(I — L()\), Br(0)) changes as A passes through p, then % possesses a mazimal subcontinuum
6, C O such that (p1,0) € 6,,and €, satisfies one of the following three properties

(i) 6, is unbounded in 6 ;
(it) €, intersects 00 \ {(u,0)};
(iii) €, intersects some point (fi,0) with i € prr(0) NX and [t # p.

=0.

If O is bounded and L(-) is a linear operator, i.e., L(A) = AL then property (i) does not hold.

Let V, :={u € E : ||ul][ = 0}. It can be observed that V, is a closed linear subspace of
E. Denote the E-orthogonal complement of V, in F as E, = [Va]l.Thus, FE can be decomposed
into the direct sum E =V, &g E,. In other words, every u € FE can be uniquely represented as
u = u1 + ug,where uy € V,, ug € E, and (uq,us)p = 0.
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Lemma 2.2. when ¢(k) = 1,0(-) =1 holds, the eigenvalue problem
—A?u(k —1) +u(k) =0, k€]ll,N]g,
Au(N) = pu(N +1)

has two distinct eigenvalues

_ VBN VBN — /N 442N 418
"o 2N = o)

and

V5N + VBN + /9N 4 2N 418
o= 2(¢N — yN)
345 b = 3—5
2 7 - 2

satisfying 0 < p1 < o, where ¢ = , the corresponding eigenfunctions

(k) = (1—2v5)YN —pN + ¢2N+w2N—|—18¢)k n (1+2V5)pN — N — \/¢?N 1 2N ¢ 18@&’“
P = 2(pN — ) 2(pN — M) ;
(k) = (1_2\/5)7”N_¢N_\/m¢k L (1+2V5)eN — N + /62N + 42N + 18 ¢

satisfy p1(k) > 0, a(k) changes sign exactly once, k € [1, N|z and (v1,92)E =0, (¢1,92)s = 0.

Proof. The general solution is found to be u(k) = ¢;1¢* + cot*, where ¢y, ¢y is an arbitrary
constant. Substituting it into the boundary conditions yields that

(I=(1+pe)er+ (1= 1+ p))er =0,
(1= )N+t = M)er + (1= )N+t = ypN)ep = 0.
Therefore, the characteristic determinant of the target eigenvalue problem is

- (14 p)e 1—(1+p)y
(1= )N+t — g (1 — )N+t — N |

In order to show that this eigenvalue problem has nontrivial solutions, we set the determinant
above equal to zero and subsequently solve for the eigenvalues

_ VN + VBN — VPN 4 2N +18
e 2067 — o) |

and

VBN + VYN + @2V 4+ 2N 418
a 2($N — ¢) ’

where ¢ = 3+2\/5, P = 3_2‘/5. For py and e, the corresponding eigenfunctions are

(L= 2V5)9N — o + VOV + YN+ 18
2N — )

p1(k) =
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(1+2V5)¢" — " — /¢ + 92N +18

' 2% — ) “’k’
and
e e
L (1+2v5)p" 2(:/;1 + z\/}/J?;N TN LIS
respectively.

We now prove that ¢1(k) > 0 holds. From the expression of ¢, 1, p1(k), it suffices to show
that the numerator of ¢ (k) is greater than zero. When N > log, 3 &~ 0.7925 holds, it follows
that 8 > 2442" and thus ¢*V + ¢V 4+ 18 > ¢V + 10 + 25¢2N = (¢ + 5¢™V)?, furthermore

(1= 2VB)yN — ¢N + /92N + 2N 418 > (1 — 2V — ¢ + 1/ (¢N + 5pN)2
= (6= 2v5)p"

> 0.

Similarly, when N > logzs 3 & 0.2213 holds, it yields that 12 < 8¢?Y and then ¢*V +¢?V +18 <
4
992N + 6 + 2V = (3¢N + )2, furthermore

(1+2V5)pN — N — /@2 142N 118 > (1+2vVB)p" — ¢V — /(3N + ¢N)?2
= (2v5—2)¢" — 2" (2.2)

> 0.

Therefore, when N > 1 holds, ¢;(k) > 0 is true.

Next, we discuss the sign of 9(k). Note that 2(0) = v/5 > 0, it’s not difficult to compute
that when k& > 1,((1 — 2VB)Y — ¢V — /@2N + 2N £ 18)¢% < 0, (1 + 2v5)o" — vV +
\/ngN + 2N + 18)9* > 0. We thus proceed to compare the magnitude of the former with that
of the latter

(1= 2vB)uY — oY — VGV + 2N 18| = o + (2V5 — 1YY + /PN £ N 118 > 267,

By the same argument as in equation (2.2), it can be shown that when N > logas % ~ 0.2213, (1+
4

2V5)pN — N 4+ /92N + 2N 418 < (4 + 2v/5)¢V is satisfied.
Hence, we have that

(1= 2VB)Y — 6V — /PN TN 18| gk
(1+2V5)pN — N 4 \/@2N + 2N + 18 <¢>

AV VB )Y + VPPN N 4+ 18 (gb)k

1+ 2VE)N N G 2N 118

WY e

(4+2VB)pN ’

>
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i.e.,

(1=2VB)pN — ¢V — /2N + 42N + 18] ¢F > ((142V5)p" — ™ + /62N + 2N 4+ 18)9)".

Therefore, p2(k) changes sign exactly once, and it can be readily verified from ¢1(k), p2(k), and
the definition of the inner product that (¢1,¢2)r =0, (¢1,92)s = 0. O

92(k) Function Plot

2(k) Function Plot Near k=0

[
92(k)

15
k

(a) Plot of pa(k). (b) Behavior of pa(k) near its zero.

Figure 1. Plot of the function 3 (k) for N = 20.
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Figure 2. Plot of the function ¢z (k) for N = 57.

Lemma 2.3. When c¢(k) = 1,0(-) = 1, the nonhomogeneous problem

—A%u(k — 1) + u(k) =0,
—Au(0) = (s + Au(l) + (1), (2.3)
Au(N) = (pg + Nu(N + 1) + h(N +1)

possesses a unique solution at A # 0.
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Proof. The equation in problem (2.3) has two linearly independent solutions (k) = ¢* and
uz (k) = ¢F, where ¢ and 1 are defined by Lemma 2.2. Substituting these into (2.3) yields that

Ur(ur) == w1 (0) = (i + A+ Dur(1) =1 = (e + A+ 1o, Ur(uz) =1 — (ue + A+ 1)1,
Us(u1) := (1= p = A" = o™, Un(ug) := (1 — g, — M)+ — ™,
Subsequently, it follows that
k = Ui (u1)Uz(uz) — Up(uz)Us(uy)
= (e + N (WY = ™) + (e + V(=N N+ N — 6N
4 (pNHL ol Nl pNHL | ggN _ gN-1y
= 1" = ") + (=N 4 VTR 22N — V) + N = N
=NV =2 = M) + NN = M) + A+ DY =gV + (A= 1V,
If A # 0, then k # 0. By [12, Theorem 1.1], the solution of the problem (2.3) exists and is

unique.

Assume that the general solution of the equation in (2.3) is given by u(k) = ciui (k) +cous (k).
Then

clUl(ul) + CQUl('LLQ) =

clUg(ul) + CQUQ(UQ) =

(1),

h
h(N +1),

that is,
(1 — (g + A+ 1D)pler + [1— (g + A+ 1)th]ea = (1),
(1= = N = oNer + [(1 = i = N = 9pNep = AN + 1),

which implies that
h(l)UQ(Ug) — h(N + 1)Ul(u2)

Cc1 = ’
oy = h(N + 1)U (u1) — h(l)Ug(ul)'

Consequently, the solution of the nonhomogeneous boundary value problem is
h(l)UQ(UQ) — h(N + l)Ul(UQ) h(N + 1)U1(u1) — h(l)Ug(ul)

u(k) = o* + U,
K K
O
From Lemma 2.2, we know that the eigenvalue problem (1.1) has only two eigenvalues when
the coefficient function and the weight function take the specific values c¢(k) = 1,0(-) = 1,

respectively. A natural question arises: Under the general condition (C;) for c¢(k),o(-) does
problem (1.1) still have only two eigenvalues? From (C), it follows that the boundary condition
Au(N) = po(N + 1)u(N + 1), we further consider two cases:

Case 1. When y = —~i—, the eigenvalue problem (1.1) reduces to the following boundary

o(N+1)
value problem
~A2%u(k — 1) + e(k)u(k) =0, k€ [1,N]z,

Au(0) = a(;‘\f(zl)u(l)’

u(N) =0.



Existence and structure of solution sets

893

When ¢(k) = 1 holds, this problem has only the trivial solution.

Case 2. When p # m, problem (1.1) can be rewritten as Dy (u) = 0, where
1+¢(1)—po(l) -1 0 0 0
. 2+c(2) -1 0 0
0 1 24¢(3)-- 0 0
Dy = :
0 0 0 --24¢N-2) -1
0 0 0 1 24¢(N-1)
0 0 0 0 1 2+¢(N)

Through calculation, we obtain

D ()
::detDN

_(eM)o(N+1)|B)p?+(a(N+1)(|1B|=|An )+ (D) (|C|=B))pt+(An|—|AN—1|=|BI+|C])

C1—po(N+1)

T—po(N+1)

This transforms the problem of finding eigenvalues of (1.1) into the problem of finding the roots

of the polynomial Dy (), where

2+4c(1) -1 0 0
—1 24¢@2)--- 0 0
Ay = ;
0 0 --2+¢N—-1) -1
0 0 ~1  24¢(N)
2+4¢(2) -1 0 0
1 2+¢3)--- 0 0
B= : ,
0 0 L24¢(N-1) -1
0 0 ~1  24¢(N)
2+4c¢(2) -1 0 0
1 2+¢(3)--- 0 0
oo .
0 0 24+c¢(N-2) -1
0 0 —1  24¢N-1)
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Let Dy (p) = 0. Since the denominator of Dy (u) is nonzero, the numerator must be zero, i.e.,
(D)o (N+1)|B))p?+(o(N+1)(|B| = [An|) +o () (O] =1 B) u+ (| An| = |Ax-1] = B|+|C]) = 0,

which is clearly a quadratic polynomial in u. By the Fundamental Theorem of Algebra, this
polynomial has two roots.

Theorem 2.1. If problem (1.1) satisfies condition (Cy), then the eigenvalue problem yields the
following conclusions:

1) The eigenvalue problem (1.1) possesses two real eigenvalues 0 < 1 < pao,and each eigen-

K M
value corresponds to a finite-dimensional eigenspace. The eigenfunctions 12 associated
g g Pjrj=1

with the eigenvalue p; form both a E-orthogonal set and a o-orthogonal set.

(2) The normalized eigenfunctions constitute a complete E-orthogonal basis. Moreover, every
function w € E can be uniquely expressed as u(k) = cip1 + copa, where ¢j = i(u, Y)E =
(u,¢j)e and satisfies the norm conditions

2 2
lullz = wilei? and  Jul2 = lejl*.
j=1

j=1
Proof. (1) Define the functional

N

N
Plu) =) |[Au(k)] + ) e(k)u?(k),
k=1

k=1
Qu) =c(Du?(1) +o(N+ Du*(N+1) -1

for u € E, where P and @ are C! functional satisfying

P(u) () = }Lli% P(u+ hz;l) — P(u)

|A(u(k) + ho(k))|? + él c(k)(u(k) + hv(k))? —

N
|[Au(k)? = 37 c(k)u?(k)
1 k=1

M=
M=

Il
—

k

— lim ®
h—0 h

2hAu(k) - Av(k) + h?|Av(k)|? + g: c(k)(2hu(k)v(k) + h2v?(k))
k=1

M=

= J = h
N N
=20 Au(k) - Av(k) + > c(k)u(k)o(k)), (2.4)
k=1 k=1
Qw)(v) = lim Qu+ ’“];) — QMW o (1u(1)e(1) + o(N + Du(N + 1)u(N + 1)), (2.5)

for u,v € F and P'(u),Q'(u) denotes the Fréchet derivative.
We now show that P(u) attains its minimum on the constraint set W = {u € E, : Q(u) = 0}.
Set n = ianV P(u). Since the zero set of a continuous linear functional is a closed linear subspace,
ue

it is known that W is a closed linear subspace of E,. Clearly, W is bounded, and a bounded
closed set is compact. By P(u) = ||u||% and the lower semi-continuity of ||u||g, it follows that
P(u) is weakly lower semicontinuous on W. According to [32, Theorem 1.4.1], there exists
v1 € W, such that P(¢1) =n= ulélgv P(u), i.e., P(u) attains its minimum at ¢;.
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Construct the Lagrange function £(u,p) = P(u) — pQ(u) = ||u||% — p(||u|2 — 1),where p
is the Lagrange multiplier. The minimizer yp; satisfies £, (u, p)(v) = P'(u)(v) — p@Q'(u)(v) = 0,
ie., P'(p1)(v) — p1Q'(¢1)(v) = 0. Substituting equation (2.4), (2.5) into the above expression,
we obtain that ¢ satisfies the Euler-Lagrange equation

N N
> Api(k) - Avk) + Y e(k)er(k)o(k) = p (a(Der(1)o(1) + o(N + 1pi (N + 1o(N + 1)),
k=1 k=1

(2.6)
where v € E, it follows that (u1, ¢1) satisfies equation (2.1) and ¢1 € E,. Set v = ; in equation
(2.6) gives

N N
Do 1ApiR)P + ) ek)pi(k) = mlo(D)pi(1) + o (N + )i (N +1)].
k=1 k=1

Since 1 € W, it follows that Q(¢1) = 0, i.e., o(1)3(1) + (N + 1)p?(N + 1) = 1, and thus
n = P(¢1) = p1. Therefore, 1 can be defined via the Rayleigh quotient

, lull
w0 G20 T o (N + a2 (N 1) 2.7)
Clearly, 1 = P(¢1) = 0. In fact, then P(¢1) = 0, |[Ap1| =0 on [1, N]|z. Hence, ¢1 must be a
constant, but this contradicts condition (C7). Therefore, p1 > 0.

We now examine the existence of other eigenvalues. Define Wi = {u € E; : (u, 1), = 0}.
Since W1 is the kernel of a continuous functional (-, p1), on E,, and W is a closed subspace of
E,, it is a Hilbert space under the same inner product (-,-)g.

H1 =

2

po = inf{P(u) : w € Wy and||ul|, = 1} = ueI/%/rll,fuyéO o) T U‘L?\Ui 2N+ 1)° (2.8)
Due to Wi € W, we have u; < po. Furthermore, analogous to the case where P(u) attains
its minimum g at @1, it can be shown that P(u) attains its minimum pg at @92, where the
minimizer (ug2, p2) satisfies equation (2.1). Therefore, from equations (2.7) and (2.8), it follows
that the eigenvalue problem (1.1) admits two real eigenvalues 0 < u1 < po.

Let S(u;) C E, denote the eigenspace spanned by the eigenfunctions by ¢; corresponding ;.
E is isomorphic to RN*2 and S(y;) is a linear subspace of E, so S(u;) is also finite-dimensional.
Since ¢y is the minimum value of P(u) on the constraint set Wi, ¢; is o-orthogonal and satisfies
equation (2.1), hence ¢; is also E-orthogonal.

(2) Let ¥; = \/%T]xpj satisfy [|1j]|[r = 1. We shall show that the sequence {1/)]-}?:1 is a com-
plete E-orthogonal set for E. If uy # po are two different eigenvalues, then their corresponding
eigenfunctions 1, 9 are linearly independent, and it is impossible to find a third eigenfunction
that is linearly independent from them. If p; = po are double roots, i.e., the algebraic multi-
plicity of the eigenvalue is two, then the geometric multiplicity is less than or equal to two, and
there are at most two linearly independent eigenfunctions corresponding to them. Thus, the
sequence {wj}?zlprovides a complete E-orthonormal basis for E; that is, for any u(k) € E, it

. . . 2 .
can be expressed as a linear combination of {1); }jzl in the form

2
u(k) = aiy(k), (2.9)
j=1
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2 2
where (u,wj)E = (Z Ozﬂbi,wj)]_«j = Zlaz(wz,i/)J)E = Oy, i.e., Q; = (u,ibj)E. From (2.9), we

i=1
obtain that

2 2 2 2
lullf = (wu)e = O ag, > a)e =Y lagP(W, v)e =Y |l
j=1 j=1 j=1 j=1

Substituting 1; = \/%Tjgpj into (2.9) yields that
2 1 2
u(k) =Y aj——p;(k) =Y cje;(k), (2.10)
Jj=1 \/m Jj=1

1
VEj

where c; := aj. This concludes that

2 2
lullf = legl? = pile
j=1 j=1

and moreover

1 1 1 1
)E = f(ua@j)E = (Ua%‘)a-

1
N VIV

According to equation (2.10), 1 € W together with (2.9) gives that

lullz = O ejes,

J=1 J

Cj (u’ wJ)E (uv

2 2

2
ciei)e = 3 _leilP (e 0i)e = Y leI.
j=1 j=1

1

O

Corollary 2.1. Suppose that c(k) and o(k) satisfy condition (C1). Then the following conclu-
sions hold
(a) For all u € E, it follows that

N N
p1 (o(Du?(1) + o(N + Du?(N + 1)) < Z |Au(k)|? + Zc(k)u2(k) (2.11)
k=1 k=1

holds, where py > 0 is the minimal Steklov eigenvalue of problem (1.1). If equality is attained
in (2.11), then u(k) is a constant multiple of an eigenfunction p1(k) of problem (1.1).
(b) For each v(k) € D,y S(i) , the inequality

lollE < pellollz, (2.12)

holds, where S(u;) is the eigenspace corresponding to pi, and ;<o S(1:) is the space spanned
by the eigenfunctions corresponding to eigenvalues not exceeding pis.

Proof. (a) If u(k) = 0, then inequality (2.11) trivially holds. Otherwise, if 0 # u € E, holds,
then u(k) = uq (k) + u2(k), where uy € E, and ug € V,. Therefore, from the E-orthogonality of
ui(k),u2(k) and the definition of y; in (2.7), we obtain that

N N
D 1Auk)P 4+ e(k)u®(k)
k=1 k=1
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= |ullf = luall + luzll%

N N
= [[Auy (k) + c(k)ui(k)] + > _[|Aug(k)[* + c(k)u3 (k)]
k=1 k=1

> (a(l)u%(l) +o(N + 1)u%(N +1) + o(1)ui(1) + o(N + Dus(N + 1))
= pfo(1)(uf(1) +u3(1)) + o (N + 1)(uf(N + 1) + u3(N +1))]
— o (1)e(1) + o (N + DuA(N +1)].

Hence, inequality (2.11) is satisfied.

2 2
(b) For v(k) € @< S(1i), we have |[v|[3; = 3 pileil* < pa 3o [eif® = pal[v][5. Consequently,
i=1 i=1
inequality (2.12) holds. O
Lemma 2.4. The principal eigenvalue py is simple, and its corresponding eigenfunction 1 (k)
does not change sign in [1, N]z.

Proof. First, we prove that ¢1(k) does not change sign in [1, N]z. Assume by contradiction
that 1 changes sign. Define

> 07 <P1(k7) > 07 _ < 07 <P1(k7) < 07
ot (k) = o1 (k) =
— 07 (;Ol(k) < 07 = 07 (;Ol(k) > 07

where ¢, ] € E. Since (111, 1) are the eigenvalue and eigenfunction of the eigenvalue problem
(1.1), they satisfy (2.1), i.e., (1, 91)E = t1(¥1,¢1)s. According to the definition of p; in (2.7),
¢ (k) and ¢ (k) satisfy the eigenvalue problem (1.1), and thus they are also eigenfunctions
corresponding to ;. Due to ¢ (k) > 0 and ¢ (k) < 0, this leads to a contradiction with the
assumption. Therefore, 1 (k) does not change sign in [1, N]z.

Next, we prove that p is simple if and only if ;1 (k) does not change sign. We establish this
by proving its contrapositive.

If 1 (k) changes sign, then ] (k) and ¢ (k) are also eigenfunctions corresponding to 3 and
they are linearly independent. Hence, p1 is not simple..

On the other hand, if x4 is not simple, let ¢ (k) and (k) be two eigenfunctions corresponding
to 1. Then they are linearly independent. If both ¢(k) and (k) change sign, the conclusion
follows. Otherwise, without loss of generality, assume (k) and (k) are positive. Suppose,
for contradiction, that for all o E R, ¢(k) + ay(k) does not change sign. Define a function

g:R—>Rasgla)= Z o(k) + a Z ~(k). Since g is continuous, there exists oy € R such that
k=1

N

glag) = > p(k) + ap Z v(k) =0, i.e., ¢(k) = —agy(k), which contradicts the fact that ¢(k)
k=1 k=1

and (k) are linearly independent. Therefore, p(k) + aoy(k) changes sign. O

3. The main result

Next, we analyze the structure of the solutions set for the nonlinear perturbation of problem
(1.1). First, consider structure of the solutions set for the linear nonhomogeneous problem



898 D. Chen, Y. Lu & C. Wu

—A%u(k — 1) + c(k)u(k) = 0,
—Au(0) = (ug + N)o(D)u(l) + (1), (3.1)
Au(N) = (ug + Ao (N + Du(N + 1) + h(N + 1)

here, A € R, uy, are Steklov eigenvalues of problem (1.1), h(:) € R. By the Fredholm alternative,

(i) If pg + A is not an eigenvalue of (1.1), then problem (3.1) admits a unique solution for
every h(-).

(ii) If pp + X is an eigenvalue of (1.1), then problem (3.1) has a solution if and only if h(-) is
orthogonal to the eigenspace corresponding to pg + A.

Now, consider the nonlinear perturbation of equation (1.1), denoted as

—A%u(k — 1) + c(k)u(k) = 0,
—Au(0) = (g + Ao (Du(l) + f(1,u(1)) + h(1), (3.2)
Au(N) = (1 + No(N + Du(N + 1) + f(N + L,u(N + 1)) + h(N + 1),
where the real parameter A is chosen in a neighborhood of 0, y; is the first eigenvalue of problem
(1.1), and c(k),o(-) satisfies condition (C7). Assume that the nonlinear term f(-,u(-)) and the
nonhomogeneous term h(-) satisfy conditions (Cs), (C3) and (Cy).
When the nonlinear term f # 0, the structure of the solution set for problem (3.2) may
differ significantly from that of the nonhomogeneous problem (3.1). Therefore, we present below
some results on the structure of the solution set for the nonlinear problem (3.2) with A in a

neighborhood of 0.
First, define the linear boundary operator B : Fy — {u(0),u(N + 1)},

Bu = (—Au(0) — po(Lu(1), Au(N) — o (N + Du(N +1))

where Dom(B) = {u € Fy : —A?u(k — 1) + c(k)u(k) =0, k€ [1,N]z}.

Define the nonlinear Nemytskii operator
N :Dom(B) C £y — Ejy, Nu= f(-,u(-)).
Then problem (3.2) is equivalent to the operator equation
Bu = Io(-)u+ Nu+h, ue Dom(B). (3.3)

To establish the existence of solutions using degree theory, we first derive a priori bounds
for all possible homotopy solutions of problem (3.2).

Proposition 3.1. (Case A > 0) Suppose (C2),(C3) and (Cy) hold. Fix constant Ao € R satis-
fying 0 < Ao < pa — p1.Then there exists constant R := R(\o) > 0,such that when 0 < A < Ao,
all possible solutions u(k) of problem (3.2) satisfy

llull g < R,

that is, when 0 < X < Ag all possible solutions of problem (3.2) are (uniformly) bounded,
independently of \.
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Proof. Assume by contradiction that when 0 < A < \g the solutions of problem (3.2) are not
uniformly bounded. Then there exist a real sequence {\,} C (0,)¢] and a solution sequence
{un} C Ei, such that for n € N, there exists ||u, ||z > n satisfying

By = Ao (- )un + Nuy + b (3.4)

It is readily verified that the operator B is compact. Define v,, = , then ||v,||g = 1, and

IU|

v, € Ey. Substituting u, = ||un||gv, into (3.4) and dividing both sides by ||un||E yields that

N [un || Evn h
|[un||E l[unl|£’

B, = Ao (-)vp, + (3.5)

when n — oo, it follows from (C2), (Cy) that M‘HZZHZU" + IquHE — 0.

By condition (Cy), for each € > 0, there exists a constant r. > 0, such that for k € {1, N 4+ 1}
and all u(k) € R, when |u(k)| > re, |f(k,u(k))| < e|u(k)|. Taking ¢ = 1, for k € [1, N]|z and
all w € R, we have |f(k,u(k))| < |u(k)|.Therefore, {f\(f::ﬁ(é))} is bounded, and there exists a
constant 7 > 0 (independent of n) such that

[lunle

< Jon| <. (3.6)

Moreover, A, € (0, \o], by the compactness of the boundary operator, there exists A* € [0, A]
such that A, — A\*. The bounded sequence {v,} has a convergent subsequence, still denoted as
{vn}, i.e., v, = v(n — o0), where v € Ej. From equation (3.6), we deduce fﬁ#"ll(};) -0 (n—
00), where v(k) = 0. Note that when v(k) > 0,u,(k) — +oo; when v(k) < 0,u,(k) — —o0.
Therefore, for k € [1, N|z such that v(k) # 0, by condition (C2), we have that

fGun()) <f('7un('))

) cvp(k) = 0-v(k) =0 (n— o0). (3.7)

From (3.5),v, — v and the compactness of operator B, when n — oo,
Bv = No()v, (3.8)
the equivalent problem is
— A2k — 1) + e(k)o(k) = 0,
—A0(0) = (n + Ao (Do(1), (3.9)
Av(N) = (p1 + X)o(N + 1)v(N +1).

Since ||v||g = 1, it follows that v(k) > 0 or v(k) < 0. Multiplying both sides of the equation in
(3.9) by ¢1(k) and summing yields that

N
Z Agr (k )+ @1(1)A0(0) — o1(N + DAu(N) + > e(k)p =0. (3.10)
k=1

When (g, u) = (p1, 1) in problem (1.1), a similar argument gives that

ZAU )A@1 (k) + v(1)Apy (0) — v(N + 1)Api (N +Z = 0. (3.11)
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Subtracting (3.10) from (3.11) yields that
—01(1)AV(0) + @1 (N + 1)Av(N) = —v(1)Ap1(0) + v(N 4+ 1)Ag; (N). (3.12)

Multiplying the second and third equations of (3.9) by ¢1(1), ¢1(/N + 1) and adding them gives
that

—1(1)Av(0)+1(N+1)Av(N) = (u1+A")o(Lo(1)e1(1)+ (p1+A")o(N+1)v(N+1)e1 (N +1).

(3.13)
Since ¢1(k) is an eigenfunction corresponding to eigenvalue p1 and satisfies problem (1.1), sim-
ilarly we obtain that

—0(1)Ag1(0) + v(N + 1)Ap1(N) = juo(Dpr (Do(1) + o (N + Dgr(N + Du(N +1). (3.14)

From equations (3.8), (3.12)-(3.14), it follows that A* = 0,i.e.,Bv = 0, so v(k) is an eigenfunction
corresponding to 1. Moreover, by Lemma 2.4, p; is simple; hence, v(k) = tpi(k),t € R,t #
0.Without loss of generality, assume v(k) > 0, the case v(k) < 0 can be proved similarly. By
Lemma 2.4, p1(k) > 0 or ¢1(k) < 0, so there exists a constant €9 > 0 such that v(k) = tp1(k) >
g0 > 0. When ¢;(k) > 0, > 0; when ¢1(k) < 0,t < 0.

Since vy, — v holds uniformly on k € [1, N]z, it follows that u, (k) = v, (k)||un||z — oo holds
uniformly on k € [1, N|z. Therefore, there exists Ny € N, such that for any n > Ny, we have
that

un(k) > R, ke[l,Nlz, (3.15)

where R is the constant given in condition (C3). Multiplying the second and third equations of
(3.2) by ¢1(1), 1(N + 1) and adding them yields that

— ©1(1)Auy(0) + @1 (N + 1) Auy (N)

= (1 + An)o(Dun(1)e1(1) + (p1 + An)o (N + Dun(N + 1)1 (N + 1)
+ f(Lun(1)e1(1) + f(N 4+ Lua(N + 1)1 (N + 1) + h(1)e1(1)
+ h(N + 1)p1(N +1).

Combining (3.12), (3.14), and (3.16) gives that

Anlo(Dun (g1 (1) + o (N + Dun(N + 1)1 (N + 1)]
= f(l un(1))1(1) + f(N + Lun(N + 1)1 (N + 1) (3.17)
+h(Dei(1) + AN + 1)1 (N +1).

Since 0 < A\, < Ao, from (3.15), (3.17) and (C3), for each n > Ny, when ¢;(k) > 0, we have that

0> —M[o(Dup()p1(1) + (N + Duy (N 4+ 1)1 (N + 1)]
= f(1 un(1))e1(1) + f(N 4+ 1, un(N +1))o1(N + 1) + h(1)e1(1) + A(N + 1)1 (N + 1)
AM)e1(1) + AN + De1(N +1) + ~(1)p1(1) + h(N + 1)e1 (N + 1),
and thus —[A(1)p1(1) +h(N +1)p1(N +1)] > A(1)p1(1)+ A(N +1)p1 (N +1). This contradicts
condition (Cy).
When wlzék:) < 0, we have that
0 < =Ap[o(Dun(D)p1(1) + o(N + Dun(N + 1)1 (N + 1)]
= f(l un(1))p1(1) + f(N + 1, un(N + 1)1 (N + 1) + h(1)¢1(1) + h(N + 1)1 (N + 1)
A)e1(1) + AN + 1)1 (N + 1) + h(1)p1(1) + h(N + 1)e1 (N + 1),

(3.16)
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and thus —[A(1)p1(1) +h(N+1)p1(N+1)] < A(1)p1(1) + A(N +1)¢1 (N +1). This contradicts
condition (Cy). In summary, when 0 < A < )\, all possible solutions of problem (3.2) are
uniformly bounded, independent of A. O

Proposition 3.2. (Case A < 0) Suppose conditions (Ca) hold. Fix constant Ao, \1 € R satisfying
—00 < A9 < A1 < 0. Then there exists constant R := R(A\g, A1) > 0 such that when A\g < A < A\
all possible solutions u(k) of problem (3.2) satisfy

llull e < R,

that is, when \g < A < A1 < 0, all possible solutions of problem (3.2) are (uniformly) bounded,
independently of \.

Proof. The initial part of the proof follows the same reasoning as the steps preceding equation
(3.8) in Proposition 3.1. At this stage A* € [\, A\1]. However, A\; < 0, so A* is not an eigenvalue.
Hence, v(k) = 0. This contradicts ||v||g = 1. Therefore, when A\g < A < A\; < 0, all possible
solutions of problem (3.2) are uniformly bounded, independent of A. O

Theorem 3.1. (Existence of solutions) Suppose conditions that (C2),(Cs) and (C4) hold. Then
for all A < pg — p1, problem (3.2) admits at least one solution. Moreover, for 0 < A < Ao and
Ao < pg — p1, all solutions of problem (3.2) are uniformly bounded, independent of \.

Proof. Consider the case where A > 0 is fixed. Choose § € R satisfying 0 < § < ps — p1, and
define the homotopy equation

Bu—oo(- )u=0[(A—0d)o(- )u+ Nu+h], ueDom(B), (3.18)

where 0 € [0,1). Cleary, when 6 = 0, the homotopy equation (3.18) reduces to the homogeneous
linear problem Bu — do(-)u = 0. If # = 1, then the homotopy equation (3.18) coincides with
the nonlinear problem (3.2).

Evidently, the linear operator 8 — do(- )/ : Dom(B) — E; is bounded. By the F'redholm
alternative, the linear operator B — do (- )I has a unique solution, i.e., the linear operator 8B —
do(-)I is invertible. Therefore, the homotopy equation (3.18) is equivalent to the fixed-point
homotopy equation

u=0(B — () )" (A= 8)o(-)Tu+ Nu+h):=Tp(u), u € Dom(B). (3.19)

This equation is equivalent to u = Fy(u).

When 0 <0< 1,0 < (1—6)5+ 60X\ <max{\ 0} := Ay < u2 — 1 holds. By Proposition 3.1,
all solutions of equation (3.19) are uniformly bounded, independent of 6 € [0,1).

When 6 = 0,%(u) = 0 has only the trivial solution, so deg(I — 7y, Bg,0) = 1. When 6 = 1
by the homotopy invariance of the topological degree, we obtain that

deg(I - gl,BR,O) =1 7é 0,
i.e., 71(u) has a fixed point, and problem (3.2) admits at least one solution. The first part of

Theorem 3.1 is thus proved. The second part follows directly from Proposition 3.1. O

Theorem 3.2. (Existence of solutions) Suppose condition (C3) holds. Then for all X < 0,
problem (3.2) admits at least one solution. Moreover, for A\g < X < Aj and —oo < A\g < A1 <0,
all solutions of problem (3.2) are uniformly bounded, independent of .
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Proof. Assume in the homotopy transformation (3.18) that 6 < 0 and # € [0,1]. Note that
when 0 < 0 < 1, := min{\, 6} < (1 —6)d + 0\ < max{\,0} := A\ < 0. By Proposition 3.2,
all solutions of equation (3.19) are uniformly bounded, independent of 6 € [0,1]. Following a
reasoning similar to the first part of Theorem 3.1, it can be shown that problem (3.2) has at
least one solution. O

Proposition 3.3. Suppose (Cs), the strict inequality in (1.3) and (1.4) of (C3) and (Cy4) hold.
When XA = 0, all possible solutions of problem (3.2) are uniformly bounded.

Proof. It suffices to show that all possible solutions of the A = 0,6 = 1 homotopy family
are uniformly bounded. The initial part of the proof follows the same reasoning as the steps
preceding equation (3.15) in Proposition 3.1. Substituting A, = 0 into (3.17), and combining
with condition(C3) we find that, when o1 (k) > 0, it follows that

0=f(Lun(1))p1(1) + F(N + Lun(N +1))o1(N + 1) + h(1)e1(1) + h(N + 1)p1 (N + 1)
> A(M)e1(1) + AN + Dei(N + 1) + h(1)p1(1) + A(N + 1)1 (N + 1),
and thus —[A(1)p1(1) +h(N+1)e1(N+1)] > A(1)p1(1)+ A(N +1)p1 (N +1). This contradicts
condition (Cly).
When cpléék) < 0, we have that
0=f(1,un(1)p1(1)+ f(N+ Luy(N+1)p1(N+1)+h(1)ei1(1) + h(N +1)pi1(N +1)
<AMe1(1) + AN + Der(N + 1) + (D@1 (1) + h(N + 1pi (N + 1),
and thus —[h(1)e1(1) + A(N + 1)e1(N +1)] < A(1)p1(1) + A(N + 1)¢1 (N + 1). This again

contradicts condition (Cy4). In summary, when A = 0, all possible solutions of problem (3.2) are
uniformly bounded, independent of A. That is, Proposition 3.1 holds for all A € [0, A\g]. O

Theorem 3.3. (Strong resonance case: Bifurcation from infinity) Suppose conditions (C2), (Cy)
and the strict inequality in (1.3) and (1.4) of (Cs) is satisfied. Then there exists constant
A < 0,such that for all € € (0,|A_|), problem (3.2) admits at least two distinct solutions,
denoted by (AT, u:) and (AT, v.), where —e < AT < 0, satisfying

lim min{]|uc|| g, [|vel| 5} = oo;
e—07F
when & — 07, A\F — 0, and thus (0,00) is a bifurcation point from infinity.

Moreover, when 0 < X\ < Ao, all possible solutions of problem (3.2) are uniformly bounded, in-
dependent of A. Therefore, bifurcation from infinity occurs only on the left side of the eigenvalue

H1-

Proof. Consider the fixed-point equation

w= (B —5o(-)I)" (A= 8)o(-)Tu+ Nu+ h).

pi=A—06, Lu:=[(B—c(-)) to(:)u, and Hu:= (B —o(-)I)""(Nu+h).
Then the above fixed-point equation is equivalent to the nonlinear equation

u=puLu+ H(u).
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It is easy to see that when A = 0,u~! = —¢~! is the principal eigenvalue of L, and by the

compactness of the boundary operator, L is a compact linear operator. One may readily verify
that H is a completely continuous operator. From condition (C2), it follows that ||f(-,u)||z =
o(||u||g). Let 8 = H(u), u € E, i.e., u satisfies the operator equation (B—do(-)I)F = (Nu+h),
There exists p > 0 (independent of u) such that

1811z = 11(B = 6o (-)]) ™ (Nu+ h)l|p
< pllNu+hllg
< pellulle + pllb] |,

ie., % < pe + pHZHg = . Hence, when ||u||p — oo, H(u) = o(||u||g). By the Rabinowitz
bifurcation theorem [27] and Lemma 2.1, we conclude that A = 0 is a bifurcation point from infin-
ity. Properties (ii) and (iii) in Lemma 2.1 do not occur, by the similar argument of [11,27]. From
Propositions 3.1, 3.2, and 3.3, when 0 < A < Ag < po — p1 and Ag < A < A1 < 0, the solutions of
problem (3.2) are uniformly bounded. Therefore, there exists A_ < 0 such that for each 0 < € <
|A_]|, there exists two distinct solutions (A, u.) € €T and (A7, v:) € € satisfying €T N U, #
2,&~ NU: # @, where U = {( M\, 1), \T,v:) € R x By : —e < AT < 0, min{||ue|| g, ||ve]| 2} >
1/e}. This implies that when ¢ — 07, A — 0, and min{||uc||g, |[ve||5} — oc. O

Theorem 3.4. (Resonance case: Bifurcation from infinity) Suppose (C2), (Cs) and (C}) hold,
then (0,00) is a bifurcation point from infinity.

Proof. First, we verify that when A = 0, all possible solutions of problem (3.2) are uniformly
bounded. The proof follows a procedure similar to that of Proposition 3.3. By condition (Cj)
and Fatou Lemma, when ¢1(k) > 0, we have that

0 = lim inf[f (1, un(1))1(1) + f(N + 1, un(N + 1)1 (N + 1)]

)¢

+h(Der(1) + (N + 1)1 (N +1)

hm_}_nff(l un(1))ep1(1 )+hm1nff(N-|— Liup(N +1))p1(N+1)
h

+h(Mp1(1) +A(N +1)er(N +1)
= [+(Wer(D) + [+(N +Der(N + 1) + h(1)e1(1) + h(N + Dei (N + 1),
and thus —[A(1)p1(1)+h(N+1)e1(N+1)] = fr(D)e1(1)+f(N+1)p1(N+1), which contradicts
condition (CY).
When cpléék) < 0, it follows that

1(1) + f(N + 1 un(N +1))p1(N + 1)]

)¢
N+ 1)p1(N +1)
hm+1nff(1 un(1))p1(1 )+11m1nff(N+ Liun(N 4+ 1))p1(N +1)

+h(1)p1(1) + h(N + 1)p1(N +1)
= f+(De1(1) + f+(N + D1 (N + 1) + h(1)p1(1) + (N + 1)p1(N + 1),

and thus —[h(1)p1(1) + A(N + 1)e1(N +1)] < f+(1)e1(1) + f(N + 1)1 (N + 1), which again
contradicts condition(C}).

Second, by the same argument of Theorem 3.3, (0,00) is a bifurcation point from infinity.

O

0 = lminf[f(1, un(1

n—+oo

)
+h(1)@1(1) + A(
)
h(
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4. Applications

In this section, we introduce some examples to illustrate our main results.

Example 4.1. Consider the existence of solutions for problem

—A%u(k — 1) + c(k)u(k) = 0, k € [1, N]z,
~Au(0) = (1 + N (1u(1) + F(Lu(1) + ¢, (4.1)

Au(N) = (1 + N)o(N + D)u(N + 1) + f(N + Lu(N +1)) + N + é

where

. ky/u(k) . k k3 /u(k) . k .
learly, 1 - _ _ _
Clearly, (k) rroo vCF) W) rroo v/ulk) 0 () oco  ulR) w(b) oo Yu?(R) 0, (C) is

satisfied. There exists A(k) = k— 1, B(k) = —k+ 3 and a constant r = —1, R = 1, such that for
allk € {1, N + 1} and u(k) € R, when u(k) > 1 holds, f(k, u(k)) > k—7 follows; when u(k) < —1
holds, f(k,u(k)) < —k—l—% are valid. Condition (C3) is true. From A(k), B(k), h(-), it follows that
21 (D] = (1 D)1 (N+1)] < — Lot (D] = (2N r (N 1) < Lpa (D] + (N +3) o (V+1)
and (Cy) holds. It follows from the Theorem 3.1 that problem (4.1) has at least a solution. More
precisely, when u(k) > 1 holds, f(k,u(k)) > k — } follows; when u(k) < —1, f(k,u(k)) < —k+ %
is satisfied,that is, strict inequalities (1.3) and (1.4) in condition (C3) are verified. By Theorem
3.3, we conclude that problem (4.1) has at least two solutions.

Example 4.2. Consider the existence of solutions for problem

—A2u(k — 1) + e(k)u(k) =0, k € [1, Nz,
—Au(0) = (1 + No(Du(l) + in(1 + |u(1)]) + h(1), (4.2)
Au(N) = (1 + N)o(N 4+ Du(N +1) + (N + 1)%n(1 + [u(N + 1)]) + h(N +1).

K2 n(1t|u(k)]) _ k2

ey =0, (Cy) is valid. By Theorem 3.2, problem

. : 1
B o oo TP

(4.2) has at least one solution.

Example 4.3. Consider the bifurcation structure of the solution set at infinity for problem

~A%u(k — 1) + c(k)u(k) = 0, k € [1, N]z,
—Au(0) = (u1 + Ao (1)u(l) + arctan u(1) — 1, (4.3)
Au(N) = (p1 + AN)o(N + 1)u(N +1) + (N + 1) arctanu(N + 1) — (N +1).

jm  karctanu(k) _ ok
Clearly, |u(ll€1)r\ll>oo M) = ‘u(};ﬁgw (I+u2(k)uk)

tions A(k) = %k,B(k) = —Zk and a constant r = —1,R = /3, such that for all k& €

= 0, (C2) holds. There exists func-
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{1,N +1} and u(k) € R, when u(k) > /3 holds, f(k,u(k)) > %k follows; when u(k) < —1
holds, f(k,u(k)) < —%k,(C3) is satisfied. f~(k) = limsup (karctanu(k)) = =%k, fr(k) =

u(k)——o0

1(21)11 inf (karctanu(k)) = $k. Hence, the nonhomogeneous term h(1) = —1, A(N+1) = —(N+1)
u(k)—+o00

satisfies
T T T T
et (D= SN+ Dl (N+D)] < 1 (D +N+ D1 (N+D)] < Zlir(1)]+2 (N+Dlir (N+1)),

(C}) is valid. By Theorem 3.4, problem (4.3) has at least two solutions.
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