CIENCIA 8(2), 191-198, 2000
Maracaibo, Venezuela

Unstable properties of difference equations

Licet Lezama and Raul Naulin*
Departamento de Matematicas, Universidad de Oriente, Apartado 285. Cumana, Venezuela.

Recibido: 06-02-99. Aceptado: 18-05-2000

Abstract

In this paper two theorems on instability and asymptotic instability for the null solution of
the nonautonomous system of difference equations x(n+1) = A(n)x(n) + f(n,x(n)), f(n,0) = 0, are
proven. The main hypotheses are the existence of an (1,k)-dichotomy for the linear system
y(n+1) = A(n)y(n) and a monotone condition for f(n,x). The obtained results cover a class of differ-
ence systems, which unstable properties cannot be deduced from the classical results on insta-
bility of Perron and Coppel.
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Inestabilidad de ecuaciones en diferencias

Resumen

En este articulo se demuestran dos teoremas de inestabilidad e inestabilidad asintotica de
la solucién nula del sistema de ecuaciones en diferencias x(n+1) = A(n)x(n) + f(n,x(n)), f(n,0) = 0.
Las hipotesis fundamentales son la existencia de una dicotomia discreta, tipo (1,k), del sistema
y(n+1)=A(n)y(n)y unacondicién de monotonia sobre la funcién f(n,x). Los resultados obtenidos
abarcan una clase de sistemas en diferencias, cuyas propiedades de inestabilidad no pueden
ser deducidas de los clasicos teoremas de inestabilidad de Perron y Coppel.

Palabras clave: Ecuaciones en diferencias; dicotomias discretas, inestabilidad.

1. Introduction

Let us consider the nonautonomous
system of differente equations

yn+1 =AMmyn), nON= {0123..}, [1]

for which all matrices A(n) are invertible.
The fundamental matrix W of this system is
defined by

Y(n) = |‘! AS) = A — 1L ADAQ) |‘j AG) =1,

where | denotes the identity matrix. This pa-
per concerns the unstable properties of the

* Autor para la correspondencia.

null solution of the nonautonomous differ-
ence equation

x(n +12) = AM)x(n) +f (N, x(n), fn,0 =0 [2]

where f is defined on the cylinder
N x {x :|x]< H}, H O(0w ]. This problem has
been investigated from the beginning of this
century by Perron (1) and Li (2), who estab-
lished the following

Theorem A (3)

Assume that f(n,x) is continuous in the
variable x. Moreover, uniformly with respect
to nON, let us assume that
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lim T0:X) _ 3]
-0 Ix]

If A(n) = A = constant and the matrix A has at
least one eigenvalue satisfying Ju|> 1, then
the solution x = 0 of Eq. [2] is unstable.

This result, an important tool in the re-
search of the nonlinear system [2], was im-
proved by Coppel for nonautonomous ordi-
nary differential equations in the article (4),
which discrete version can be found in (5):

Theorem B (5)

Assume that f(n,x) is continuous in the
variable x and

1T (. y)I= Iyl v = constant. [4]

Moreover, assume that P, a projection matrix,
P =1, satisfies

n-1

ZNJ(n)P Wi +1)|+i|‘#(n)(l -P)W's +1)] <K.

(3]

where K is a constant. IfKy <1, then the null
solution of [2] is unstable.

Theorem of Coppel yields a criterion of
instability for the linear system

y(h +1) =[A{) +B(n)ly(n), n 0N,

where the Perron’s result turns to be unsuc-
cessful. It is easy to prove that Theorem A
follows from Theorem B.

In applications, despite the impor-
tance of Theorems A and B, the instability of
a large class of system cannot be described
by these theorems. The aim of this paper is
to provide a method of investigation of the
unstable properties of system [2] relying on
the dichotomic properties of the nonautono-
mous system [1]. According to the Coppel’'s
result, this idea seems to be plausible: some
king of instability of system [1] must be in-
herited by system [2], under certain condi-

tions for the coefficient f (t, x). This method-
ology was proposed in (6) for ordinary differ-
ential equations.

In this paper, we will obtain not only
the discrete version of the results exposed in
(7, 8, 6), but we will communicate two re-
sults on the instability of system [2] (Theo-
rem 1 and Theorem 2 of our text) that cannot
be obtained from Theorems A and B.

In order to state our basic results, we
list our main hypotheses:

(M)
There exists a continuous scalar func-

tion y(t,s),t = 0, s = 0, monotone nondecreas-
ing in variable s, for each fixed t, such that

f ()< g, ).

In what follows {k(n)} will denote a se-
quence of positive numbers.

(D)
System [1] has an (1, k)-dichotomy.

By this we mean the existence of a pro-
jection matrix P such that

\LP(n)P LP‘l(m)\s K, 0sms<n

W)l - P)W ™ (m)|< Kk(k(m)™, 0<n<m.
[6]

where K is a constant. In the case k(n)=con-
stant, the dichotomy [6] is commonly called
an ordinary dichotomy.

The sequence {k(n)} stands in the condi-
tion (D) to characterize an unstable condi-
tion of System [1]. We will use the condition

(UNS) limk(n) = co.
n- o
The following theorems are the main
results of our paper (the notions of Liapou-
nov instability and asymptotic instability
are made precise in the next section).
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Theorem 1

Let us assume that Eq. [1] has an
(1, k)-dichotomy, where k satisfies

k(m)< Ck(n), n=m, C =constant, [7]

and f (n, x) satisfies (M). Moreover, let us as-
sume that there exists ap suchthatfor 0 <p
< py we have

KCi Wis, KS)p) < p. 8]

s=n,

If P #1, kn)™*Wn)(I -P)} is bounded and
condition (UNS) is valid, then the null solution
of Eq. [2] is unstable.

Theorem 2

Let us assume that system [1] has an or-
dinary dichotomy and the nonlinear term
f (n, x) satisfies condition (M). Moreover, let us

assume that there exists ap, such that for 0 <
p < pg We have

o

K Z Wis, p) < p. [9]

s=n,

IfP # 1, and {¥(n)(I - P)} is bounded, then the
null solution of equation [2] is asymptotic un-
stable.

These instability results where ob-
tained in (9) for a function f (t, x) satisfying a
Lipschitz condition and the linear system
[1], possesses an ordinary dichotomy. Un-
der condition (M), the class of system [2]
considered here is more general. Our results
rely on the application of the Schauder fixed
point theorem. Finally, we emphasize that
the obtained results are not covered by the
cited Theorems A and B and therefore they
constitute new results in instability theory.

2. Notations and Preliminaries

Forn, ON, we willdenote N, ={n ON:
nzng} In what follows, the sequences

{y(n,n, &)} {x(n,n, &)} respectively stand for
the squtlons of system [1] and [2] with ini-
tial condition g at the initial time n,. V de-
notes the space R" or C" with a fixed norm |}
In this paper, the term “sequential space”
means a space of sequences which range is
contained in V. For a sequence x: N - V, we
will denote b(‘w = sup{\x(n)tn
k'l(n)x L . The space of all sequencesx: N - V

such that x| < « will be denoted by | “, and
Iy ={x:N -V, k| <o}. The closed ball in
the space |/, with center in x = 0 and radius
p will be denoted by B, [0,0] = x O17: x| < p}
If k(n)=constant =1 we will abbreviate
B,[0, p] = B[O, gl In the sequel we will use the
following subspaces of initial conditions:

Ve ={€ 0OV Wn)d 17},
V,, ={€ 0V !]iarrm]x(n,no,E): 0}.

V, =€ 0V:kn)™*xnn,, OO |1 °}.
The notions of stability defined in this
paper are the same of (5).

Definition 1

We shall say that the null solution of
system [2] is

Stable: If for each ¢ > O, there exists
5=3&gn,), such that for any, b/o |< 3 implies
Mn n, yo)\< g,0nd N,

Unestable: If the nuII Eq. [2] solution is
not stable.

Asymtotically stable: If for any positive
e there exists a positive d such that for an initial
condition yq satisfying h/o \< 0 the solution
y(n,n,.Y,) is defined on N, , iy, y,), <t
and

limy,n,,y,) =0 [10]

Asymptotically unstable: If the null
solution of Eq. [2] is not asymptotically sta-
ble.
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Definition 2

Let S be a sequential space endowed
with the norm |} We will call a setQ 0 S equi-
convergent to O, if only if for every ¢ > 0, there
exists N 0 N such that for all x S it is satis-
fied [x(n)|< ¢, foralln > N.

In the following we will use criterion of
compactness.

Theorem C

Let S be sequental space. Let Q be a
bounded, closed and equiconvergent to O
subset of S, then Q is compact.

In our paper we will use the following
version of Schauder fixed point theorem
(Theorem 4.4.10 in (10))

Theorem D

Let E be a Banach space with norm |0}
Let 7be an operator, 7:Q -, Q,whereQ isa
bounded, closed and convex subset of E. If
T(Q) is precompact, and T'is continuous, then
there exists x [Q , such that 7(x) = x.

The proof of the following result can be
found in (11, 12).

Theorem E

Let us assume that system [1] has an
(1,k)-dichotomy with projection P and the se-
guence k satisfies the condition [7], then this
projection can be redefined in order to have
the property

lim k(n)*Wn)P =0 [11]

Finally, for futher use, we formally de-
fine

n-1

Uy)n) = Y WP ¥7Hs + D (s, ¥(s))

s=n,

_i Wn)(l -P)W s +1f (s, Y(S)).

3. Instability

Theorem 3

Let us assume that Eq. [1] has an
(1,k)-dichotomy, where {k(n)} satisfies [7],
f (n, x) satisfies (M) and [8] is valid. If \V, £V, ,
then the null solution of Eq. [2] is unstable.

Proof: Let us assume that the null so-
lution of Eqg. [2] is stable. Then for a £ > 0,
there exists a3 > 0such thatly(n,n, y,)|< eif
y,|< 3. Let

k(no)' [12]

SinceV, £V, , then for a small positiveo
satisfying

o+ Kci Ws, KES)D <

s=n,

we may fix an initial conditionx ; @ (n,)[V, ]
\¥(n,)[\,] with the property \x(n, Ny, Xoﬂl <o.
Let us consider the equation

y =7y,

where

UY)(N) = X0, g, X)) + UY)N).

We will verify the conditions of Theo-
rem D in the space |}’ .

S1: The property v:B, [0, -~ B[O p]
follows from [6], [8] and the estimates

k) (y)n)| < ki) x(n,ng x,)| + kin) *uly)n)
< k() *x(n,ny x,)|+ KC i (s, k(s))

s=ng,

<o+ KC i Y(s,k(s)p) <p.

s=n,

S2: The operator U is continuous: if
{y..} is a sequence contained in ball B_[0,p]
converging on N to yg in the norm [x . » then
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the sequence {1/y,,)} converges to {1y, )} in
the norm [x| . For a given g > 0, we choose a
large N such that

KCK(0)" z Wis, K(S)p) <

-b\ml

Therefore for allm ON and n> N, the
condition (M) implies

F(n)li Wn)(I - P)W7(s +D[f (S, yn(s)) T (s, ¥(S)]

<K z k) (s, ym())]+ f (5. ¥(6))

< 2C Kk(O)™ z(p(s k(s)p) <

r\)u—\

In a similar manner we obtain

< =&

F(n )’1nzi1 WP Ws + 1If(S, ¥ (8)) - f(s, ¥(S))]

s=N

N |

From this last estimates we obtain

k() [y, )0) = UY)O)] <

< F(ﬂ ) Z Wn)P Wis + D[f (S, Yn(s)) ~ T (s, Y(S))]

F(n) z Wn)P Wis +1[f (s, yn(s)) ~ f (s, ¥(5))]

+k(n)™* \W(n)(l - P)Y(s +D)[f(s, Yn(s) ~ F (S, ¥(8))]

s= n-i

F I = P)W7(s +D[f(s, Y (s)) ~ (s, VS

< 3 KO WP Wis +I[F (s, vy(s) - (5, v

s=n,

+ 3 CHOYI - P)W s + DTS, () - F(5, )| +

s=ng,

This last expression implies the con-
vergence of {1y, )}to ¢y ) inl;.

S3: For each sequence {y,} contained

in the ball B,_[0, p] the sequence {1/(y,,)} has a
subsequence which converges in | 7 : From

T WP Wis + i s, v, )

=Ng

[UYm)l <

k

{i W1 -P) Wi(s +1f (5., (s»t

we consider the series

E W) -P) WHs +DF (5, Y, ()

< Ki NCRF RTINS

and Li Yn)(l -P) ¥ s +Df (s, (9)

K

< KCk(no)'li WS kis)p.

The last expression tends to zero as
n - o. Therefore, for a large N we have

W I -P)Ws +1)f(s,ym(s))1( <g OmOdem N.

On the other hand

T WP Wis + 3 s, v, )

=Ng

k

<KC(n,)™ zl Y(s, kis)p.

s=n,

By the dominated convergence theo-
rem (13) and property [11], we obtain

lim k(n)'lni Yn)P Y (s +Df (s, y,6) =

n- o

Hence
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k() Uy,)n)|<&0mda N

Therefore, from Theorem C, the set
(B, [0, p]) is precompact.

From the steps S1-S3 the conditions of
the Theorem D are stisfied, and therefore the
operator ¥ has a fixed point y(in the ball
B, [0, pl. Since k(n )* Yo ‘< pfor [12] we obtain
Y, |< &, implying that y(Jis a bounded se-
guence.

We will prove the boundedness of the
sequence U(y). If y OB, [0, ] then

)< Z WP W7i(s + DT (s, ¥(s))

=Ng

+L§ Yn)(I -P) ¥s +Df (s, y(s))

SKCk(n,)™*'y Wis k(s)p)

M:

7

1

S
[S)

+KCk(ny )™y Wis k)P

Ms

U(s, k(s)o.

Ms%

<KCk(n,)™

S

1
S

o

The condition (8) implies the bounded-
ness of sequence U(y). Since

y(n) = x(n,n,, X, ) + UY)N),

we obtain that the functionx(h,, x,)+
Uy)(n), must be bounded. But this contra-
dicts the choise of x;.®

Proof of Theorem 1: follows from
Theorem 3, since the conditions P #1,
k() Wn)(I - P)} is bounded and (UNS) im-

plyv, zv, .=
4. Asympotic Instability

Theorem 4

Letus assume that system [1] has an or-
dinary dichotomy, f (n, x) satisfies condition

(M) and [9]is valid. IfV, #V,, then the null so-

lution of equation [2] is asymptotic unstable.

Proof: Let us assume that the null so-
lution of equation [2] is asymptotically sta-
ble. This means that for € = 1 there exists a
positive & such that ly, |< & implies [10]. Let
0<p<min{p,,d}, and let o be a small
number such that

0+Kciw(s,p)5p.

s=n,

For an initial condition x ; (W (n,)M]\
Wn,)IV,,] with x([h,, x, \<0, we consider
the operator

UY)(N) = x(0,ng, X ) + UY)N).

For any y 1B, [0, p] we have estimate
y)(n)ls o +K Z W, P =p [13]

implyingv: B,p] - B[O, p] - By repeating the
arguments given in the proof of Therorem 1,
we conclude that this operator satisfies the
conditions of Theorem D, and therefore it
has a fixed point y(Jiin the ball B[0, g]; hence

= X(Hg, X)) +UY).

From Theorem E, we may assume that
projection P defining the dichotomy [6] satis-
fies the condition [11]. Therefore

y(n) = x(n,ng, x,) +0 (2). [14]
From [13] the initial condition y(n) sat-

isfies ly(0)|< p < & therefore

limyn)=0

Under these circumstances, the iden-
tity [14] is a contradiction. m

Proof of Theorem 2: Follows from
Theorem 4, since conditions P #1 and
{Y)(I -P)implyV, £V,
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5. Examples

Let us consider the difference equation

y(h + D+ = Ay(n) +f(n, yin)), (15]

where A is a constant matrix. Let us assume
that the eigenvalues of this matrix positive
satisfying ]\ |= 1 are Jordan simple, that the
Jorden boxes corresponding to these eigen-
values are 1-dimensional. Let us define the
sets g (A), 0,(A) and g, (A) of eigenvales of A
satisfying \|<1 A|=1 and ][> 1 respec-
tively. Futher, we assume the condition

f (0, x()l< vk [, a> 0.

e Ifg,(A) is not empty, a > 1 and the se-

quence {y(n)} is bounded, then the null
solution of Eq. [15] is unstable.

This follows from Perron’s theorem.

Let g, (A) be non empty. Let

1<R<min{\[ A Do, (A}

Then system

X({n +1) = Ax(n)

has an (1, R")-dichotomy. If {y(n)} satis-
fies

iy(n)R“” <,

then the null solution of system [15] is
unstable.

This result follows from Theorem 3.

« Ifo,(A) isempty,o (A)is notempty and
the sequence {y(n)} satisfies

Z Y < o,

then the null solution of system [15] is
asymptotically unstable. This result fo-
llows from Theorem 4, sinceV, £V, .

As a second example, let us consider
the nonautonomous difference equations

X(n +2) +an)xn) = 14}/& [16]

where {a(n)} is a real sequence. In order to
characterize some dichotomic properties of
nonautonomous equation

x(n +2) +a(n)x(n) =0, [17]

let us define the projection P =diag{1,0}. In
(9), it is proven that

)P ©7(m)|
is bounded forn>m if

n-1
1 [ g(@k)|< M, n=m, M = constant.

‘g(zm)‘k=m

(18]

On the other hand, we may write the
estimate

®n)(I - P)d ™ (m)|< Mk(k(m) ™, m 2n,
if
LT ek + D)2 Mik(m)™, m 2n
g@n + |-, - .
M= constant. (19)

Uunder condition [18] and [19], the Eq.
[17] has a (1,k)-dichotomy.

If {k(n)} satisfies the conditions of
Therorem 1, then the null solution of Eq.
[16] is not stable provided the condition

y(n)

——< 0
£ 1+kn)

M

is satisfied

The second example shows that the ob-
tained results of this paper can be applied to
the nonautonomous system [1], which lin-
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ear component [2] does not satisfy consi-
tions [5] of Theorem B.
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