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ABSTRACT. In this paper we present a definition of weighted Sobolev spaces on
curves and find general conditions under which the spaces are complete. We
also prove the density of the polynomialsin these spaces for non-closed compact
curves and, finally, we find conditions under which the multiplication operator
is bounded on the completion of polynomials. These results have applications
to the study of zeroes and asymptotics of Sobolev orthogonal polynomials.

1. INTRODUCTION

The topic of weighted Sobolev spaces appears in very different areas of Math-
ematics going from the partial differential equations to approximation theory (see
e.g. [HKM], [K], [Ku], [KO], [KS] and [T]). Some particular cases were studied in
[ELW1], [ELW2] and [EL]. Later, we presented a very deep study of general Sobolev
spaces in the real line (see [RARP1], [RARP2], [R1], [R2] and [R3]).

Here we are interested in the case of Sobolev spaces with general measures sup-
ported on curves in the complex plane.

In the last months of his life, J. J. Guadalupe (Chicho for his friends) showed
increasing interest in these problems, planning to collaborate with us.

Sobolev orthogonal polynomials on the unit circle and, more generally, on curves
is a topic of recent and increasing interest in approximation theory; see, for example,
[CM] and [FMP] (for the unit circle) and [BFM] and [M-F] (for the case of Jordan
curves). If v is a simple and locally absolutely continuous curve, it is clear that the
set of holomorphic functions whose norm in the Sobolev space W¥P (v, i) is finite
is not a Banach space except when the support of y is finite. In order to obtain a
complete space we have to deal with functions which are not holomorphic. Conse-
quently, we need to define f() when f is not holomorphic; the precise definition is
presented in Section 2.

The zeroes of the Sobolev orthogonal polynomials have been studied in [LP] in the
case of a segment on the real line. There it is proved that they are contained in the
disk {z € C: |z| < 2||M ||}, where (M f)(x) = = f(z) is the multiplication operator.
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Consequently, the set of the zeroes of the Sobolev orthogonal polynomials is bounded
if the multiplication operator is bounded. The location of these zeroes allows one to
obtain results on the asymptotic behaviour of Sobolev orthogonal polynomials (see
[LP]). In [LP] they prove also that if u is a finite sequentially dominated measure in
[a, b], then M is a bounded operator on the completion of polynomials (a measure is
sequentially dominated if # supp po = oo and du; = f; dpj—1 with f; bounded for
1 < j < k). Recently, these results have been improved for measures on compact
sets in C (see [LPP]).

It is not difficult to see that the multiplication operator can also be bounded
when the vectorial measure is not sequentially dominated. In Section 8 below other
conditions are given in order to have the boundedness of M even on compact sets
in C. In [R2] one of the authors obtains a characterization of the boundedness of
the operator M for measures in R. Also, in Section 8 (see Theorem 8.1 below) this
result is generalized for measures on compact sets in C; therefore this theorem is
useful in the study of orthogonal polynomials.

Though we do not have yet the definitions, let us state the main theorems here.
The results are numbered according to the section where they appear. The first
one gives a sufficient condition under which one obtains a complete Sobolev space.
The condition is a bit technical although it is very general, so we prefer to state
the theorem in a short version where this condition is denoted by: (v, ) € C. The
definition of the class C is in Section 4, Definition 4.2. The theorem is as follows:

Theorem 5.1. Let us consider 1 < p < oo and u = (o, ..., pk) a locally finite p-
admissible vectorial measure on y with (v, ) € C. Then the Sobolev space WP (v, 1)
s complete.

Our main result on the density of polynomials in these spaces is Theorem 6.2.
Now, the conditions we need are more restrictive than in Theorem 5.1, but we have
found five general types of measures for which it is true. We simply name them by
types 1, 2, 3, 4 and 5 and the definitions are in Section 6. These measures include
the most usual examples like Jacobi-type weights (that are measures of type 2).

Theorem 6.2. Let us consider 1 < p < oo, ¢ > 0 and p = (o, ..., k) a p-
admissible vectorial measure on a non-closed compact curve v : I — C. Let us
assume that v € W*(I) and |y'| > c. If u is a measure of type 1,2,3,4 or 5, then
P is dense in the Sobolev space WFP(v, ).

The last result we present here is Theorem 8.1. It gives a necessary and suffi-
cient condition so that the multiplication operator is bounded on the completion
of polynomials, P*?(E, 11). Here we consider general compact sets F C C instead
of curves. The kind of measures that appear here, ESD, is a generalization of
sequentially dominated measures. The definition is in Section 6, Definition 6.6.

Theorem 8.1. Let us consider 1 < p < oo and p = (po, ..., k) a finite vecto-
rial measure on a compact set E. Then, the multiplication operator is bounded on
PEP(E, 1) if and only if there exists a vectorial measure ' € ESD such that the
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Sobolev norms in W*P(E, 1) and W*P(E, ') are comparable on the space of poly-
nomials P. Furthermore, we can choose pi' = (uo, ..., ) with pf := pj + pj11 +
o

We also obtain results which partially generalize the classical result on density of
polynomials in LP of the unit circle to the context of Sobolev spaces (see Section 7).

Notation. We only consider simple curves in the complex plane which have a locally
absolutely continuous parametrization. In the paper, k > 1 denotes a fixed natural
number; z; are points along a curve v C C. All the measures we consider are Borel,
positive and locally finite and all the weights are non-negative Borel measurable
functions. We can split u; as dup; = d(p;)s + wjds, where (u;)s is singular with
respect to the arc-length measure, w; is a weight on v and ds is the differential of
arc-length. We always use this terminology for the Radon-Nikodym decomposition
of p;. We identify a weight w on « with the measure wds. P denotes the set of
all polynomials. When every polynomial has finite W¥P(«y, u1)-norm, we denote by
P%:P(~, 1) the completion of polynomials with that norm.

If v: I — C is a non-closed curve and ty € I, by a right (respectively, left)
neighbourhood of zy = 7(to) in v we mean the image by = of [to, to +&] (respectively,
[to — €, to]) for some € > 0. If ¢y is the maximum (respectively, minimum) of I we
also have left (respectively, right) neighbourhoods of (o).

If v: I — Cis a closed curve and tg € I, we can consider its periodic extension
v : R — C, and define left and right neighborhoods of (¢¢) in a similar way.

Finally, the constants (denoted by c or ¢;) in the formulae can change from line
to line and even in the same line.

The present article is extracted from [APRR], from the same authors. In that
paper we can find the proofs that do not appear here; there we can also find another
related theorems and all the technical results that we need in our proofs.

We thank the editors of this volume for suggesting us to collaborate with an
article related to one of the last topics of interest for J. J. Guadalupe. With this
paper we want to honour the memory of our friend Chicho who, tragically, has left
us so early.

2. DERIVATIVES ALONG CURVES

In this section we introduce a definition of derivative along a curve extending the
usual complex derivative, which will be crucial in the future. As far as we know this
concept is new. Recall that every curve in this paper is simple and has a locally
absolutely continuous parametrization.

Definition 2.1.

(a) Let I C R be any interval and v : I — C be a curve. If z1, zo are two distinct
points of y(I), we denote by fzzlz 9(¢)d¢ the complex integral of the function g along
the arc of v joining z1 and za, (which we denote by [z1, z2]). We also can consider
arcs where one or the two extremal points are not included, as (z1,z2),[z1,22) or
(21, 22]. If v is a closed curve we take the arc of v joining z1 and z2 in the positive
sense (according to the parametrization).
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(b) Let zy be a fived point in . If v is compact we say that f € AC*(y) if f can
be written as

2 L )kl
0 1@ =)+ [ wo L

20

dg,

for some h € L(v,ds) and some polynomial q € Pi_1. If v is a closed curve we
require also the function h € L'(v,ds) to verify f7 R(¢)C¢d¢ = 0, for 0 < i < k.
When v is not compact, we say that f € ACE (v) if it can be split as in (1) with
h e L (v,ds).

(c) If f € ACE () and zy € y, we define its derivative f' along v as

2 o k2
e =ae+ [ oSS,

20
where ¢'(z) means the classical derivative of q(z) and f; h(¢)(z — O~/ (=1)'d¢
means h(z).

Obviously, if 7 is a compact real interval, the space AC(7) is the set of absolutely
continuous functions in 7. If v is a closed curve and f € AC*(y), we have f7 h(¢) (z—
¢)F=1d¢ = 0 for every z € . This property is equivalent to £\ being continuous
in  for 0 < j < k, where fU) denotes the j-th derivative (according to the previous
definition) of f. It is clear that every holomorphic function in a neighbourhood of
7 belongs to AC*(v) for every k.

We also notice that it is natural to define the derivative along « in this way, since
this is the “inverse” of integration:

IR = WACR “fﬂm

k—1-¢—p k—1
:/20’”‘@[(5@—01 §< d¢ = / > @

This definition of derivative is independent of the representation of f we are using;
moreover, it does not depend on the choice of the point zy nor on k. We have the
following non-surprising result.

Lemma 2.1. If f € ACF (v) and z € 7, then

z ”— k—1
1@ =ae+ [ w0 S,

20

where q(z) is the (k — 1)-th Taylor polynomial of f centered at zy, i.e.,

k=1 eGy, ,
q(z) = Z f j(' 0) (z —20), and h(z) = f(k) (2).
PR

Definition 2.2. We say that f € C*(y) if f € ACE () and f*) s continuous
m .
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This definition of the class C*(7) coincides with the classical one when v € C*(I)
and 7' # 0 on I (see Corollary 2.1 in [APRR]).

With our definition of derivatives, we can prove that Leibniz’ rule is true. Also,
we can prove the chain rule for derivatives. The proofs of these results may be found
in [APRR], Lemmas 2.4, 2.5 and 2.6.

3. SOBOLEV SPACES

Obviously one of our main problems is to define the space W*® (v, u). There are
two natural definitions:

(1) Wk P(~, 1) is the biggest space of (classes of) functions f regular enough with
HfHW’“vP('y,u) < 0.

(2) W P(y, 1) is the closure of a good set of functions (e.g. C*(v) or P) with
the norm || - [lyr.p(y,p)-

However both approaches have serious difficulties:

We consider first the approach (1). It is clear that the derivatives 9 must be
derivatives along « in order to obtain a complete Sobolev space. Therefore we need
to restrict the measures p to a class of p-admissible measures (see Definition 3.6).
Roughly speaking, p is p-admissible if (p1;)s, for 1 < j < k, is concentrated in the
set of points where f) is continuous, for every function f of the space; otherwise
£\ is determined, up to zero-Lebesgue measure sets. Then (k) s is identically zero.
However, there is no restriction on the support of (£9)s.

This reasonable approach excludes norms appearing in the theory of Sobolev
orthogonal polynomials. Even if we work with the simpler case of the weighted
Sobolev spaces W*P(,w) (measures without singular part) we must impose the
condition that w; belongs to the class B, (see Definition 3.2 below) in order to have
a complete weighted Sobolev space (see [KO|, [RARP1]).

The approach (2) is simpler: we know that the completion of every normed space
exists (e.g. (C°(), || - lwrrey,wy) o (B |- [[wr.p(y,))), but we have two difficulties.
The first one is evident: we do not get an explicit description of the Sobolev functions
as in (1) (in Section 6 there are several theorems which prove that both definitions
of Sobolev space are the same for p-admissible measures). The second problem is
worse: The completion of a normed space is by definition a set of equivalence classes
of Cauchy sequences. In many cases this completion is not a function space (see
Theorem 3.1 in [R2] and its Remark).

However, since we need to work with the multiplication operator in P*P(v, ),
we have to choose this second approach if p is not p-admissible. First of all, we
explain the definition of generalized Sobolev space on a curve. Let us start with
some preliminary technical definitions.

Definition 3.1. We say that two functions u,v are comparable on the set A C ~y if
there are positive constants c1, ca such that crv(x) < u(z) < cov(zx) for almost every
x € A. Since measures and norms are functions on measurable sets and vectors,
respectively, we can talk about comparable measures and comparable norms. We say
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that two vectorial weights or vectorial measures are comparable if each component
s comparable.

In what follows, the symbol a =< b means that a and b are comparable for a and
b functions, measures or norms.

Obviously, the spaces LP(A, ) and LP(A,v) are the same and have comparable
norms if p and v are comparable on A. Therefore, in order to obtain our results we
can replace a measure p by any comparable measure v.

To define a Sobolev space along a curve v we consider first a class of weights
which plays an important role in our results.

Definition 3.2. If 1 < p < oo, we say that a weight w belongs to By([z1, #2]) if and
only if
wle Ll/(pfl)([zl,zg]) , if p<oo,
w™t € LY([21, 22]), if p=o00.

Also, if J is any arc of v we say that w € Bp(J) if w € By(Jo) for every compact
arc Jo C J. We say that a weight belongs to By(J), where J is a union of disjoint
arcs Uieady, if it belongs to Bp(J;), fori € A.

If the curve v is R, then B,(R) contains the classical A,(R) weights appearing
in Harmonic Analysis (see [Mul] or [GR]). The classes B,(€2), with Q C R", and
Ap(R™) (1 < p < 00) have been used in other definitions of weighted Sobolev spaces
on R™ in [KO] and [K] respectively.

Definition 3.3. Let us consider 1 < p < oo and a vectorial measure p = (o, . - . , fik)
defined on the curve . For 0 < j < k we define the open set

Q= {z € v : 3 an open neighbourhood V' of z on the curve v with w; € B, (V) } .

Remark. Observe that we always have w; € B,(€;) for any 1 < p < oo and
0 < j < k. In fact, Q; is the greatest open set U with w; € B,(U). Obviously,
2; depends on p and p, although p and p do not appear explicitly in the symbol
;. Applying Holder inequality it is easy to check that if f9) e LP(Q;,w;) with
1<j <k, then f9) € LL (Q;) and fU=Y € ACL (Q;).

loc

The definitions below also depend on p and p, although i and p may not appear
explicitly.

Let us consider 1 < p < oo, a vectorial measure u = (pg, ..., ux) and zg € 7.
We can modify the measure p in a neighbourhood of zy, using the following version
of Muckenhoupt inequality on curves. This modified measure is equivalent in some
sense to the original one (see Theorem 4.1).

Theorem 3.1 (Muckenhoupt inequality on curves). Let us consider 1 < p < oo,
[20,21] €7 and po, u1 measures in (2o, z1|. Assume also (ug)s =0 if p = 0o. Then
there exists a positive constant ¢ such that

2 | [ atcrac]

<c (20 :
LP((z0,21], o) HgHL ((z0,21], 1)
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for any measurable function g in (2o, z1], if and only if

X sup MO((’ZO7C])||w171||L1/(;U71)([<’21]) <00, if 1 <p<oo,
S Z0,71
21
ess sup wo(C)/ w1(5)71|d£| < 00, if p=o00,
¢€E(20,21) ¢

where esssup refers to the arc-length.

Remark. This inequality is already known for 7 contained in the real line (see
[Mu2], [M, p. 44] for 1 < p < oo, and [RARP1, Lemma 3.2] for the case p = 00).

Definition 3.4. A wvectorial measure @ = (fig, . .., ) @S a right completion of a
vectorial measure p = (po, - . ., px) with respect to zg € v in a right neighbourhood
(20, 21], if Ty, = pk in v, [; = p; in the complement of (20, 21] and
Bj= pj+ fij in (20, 21] for 0 <j <k,
where [ij is any measure satisfying:
(i) A5((20,21]) < o0 if 1 < p < o0,

(i) (f15)s =0 and w; € L>([20, 21]) if p = o0,
(ili) Ap(fij,78;41) < 00, where

Ap(v,0) := sup V((ZO’C])H(CCZZ_Z)A‘

¢€(z0,21)

d 2 doy 1
Ao (v, 0) = sssup d—Z(C)/C (d—Z) (&) ldg] -

; fl1<p<oo,
LY/ G-1([¢,21]) flsp<oc

The Muckenhoupt inequality guarantees that if fU) e LP (n;) and f G+ ¢
LP(f;41), then fO) e rLp (7;).  Therefore, f € WkP(y, 1) if and only if f €
WHP (v, 1) (see Theorem 4.1 for further results). If we work with absolutely contin-
uous measures, we also say that a vectorial weight w is a completion of u (or of w).
Some examples of completions may be found in [RARPI].

We can define a left completion of p with respect to zp in a similar way.

Definition 3.5. For1 < p < oo and a vectorial measure p, we say that a point zy €
v is right j-reqular (respectively, left j-regqular), if there exist a right completion Tt
(respectively, left completion) of p in [20, z1] and j < i < k such thatw; € Bp([20, 21])
(respectively, Bp([z1, 20])). Also, we say that a point zy € 7y is j-reqular, if it is right
and left j-regular.

Remarks.

1. A point zp € 7 is right j-regular (respectively, left j-regular), if at least one
of the following properties is verified:

(a) There exist a right (respectively, left) neighbourhood [zo, z1] (respectively,
[21, 20]) and j < ¢ < k such that w; € Bp([20, 21]) (respectively, B,([z1,20])). Here
we have chosen w; = 0.

(b) There exist a right (respectively, left) neighbourhood [zo, 21] (respectively,
[21,20]) and j < i <k, a > 0,0 <6, with dp, := (i —j)p—1if 1 < p < o0 and
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oo 1= i—j—1, such that w;(2) > a|z—z|°, for almost every z € [z, 21] (respectively,
[21, 20]) and we have |z — 29| < [y~ 1(2) — v 1(20)] in [20, 21] (respectively, [21, 2z0]),
when ~ is the arc-length parametrization. See Lemma 3.4 in [RARP1].

2. If zp is right j-regular (respectively, left), then it is also right i-regular (re-
spectively, left) for each 0 <i < j.

3. It is easy to prove that we can take ¢ = j + 1 in this definition.

Let us introduce some more notation. We denote by QU) the set of j-regular
points or half-points, i.e., z € QU) if and only if z is j-regular, we say that 2+ € Q)
if and only if z is right j-regular, and we say that 2~ € QW) if and only if z is
left j-regular. Obviously, Q) = @ and Qi1 U---UQ, C Q). Observe that Q)
depends on p (see Definition 3.5).

Remark. If0 < j < kand Jisan arcin v, J C QU), then the set JN(Qj41U- - -UQ)
is discrete (see the Remark before Definition 7 in [RARPI]).

Definition 3.6. We say that the vectorial measure p = (po, - . ., ug) is p-admissible
if

(15 = (w)lo,) Y\ QD) =0,  for1<j<k
We say that p is strongly p-admissible if supp(p; — (w;)]a,) € QU for1<j<k.

We use the letter p in p-admissible in order to emphasize the dependence on p
(recall that QW) depends on p).

Remarks.

1. There is no condition on .

2. We have wy, = 0 in almost every z € v\ Q and (ux)s = 0, since Q(F) = (.

3. Every absolutely continuous measure w with w;(z) = 0 in almost every
z€ v\ Q; for 1 <j <k is p-admissible.

4. Recall that we are identifying w; with the measure w; ds.

5. This definition is more general than Definition 8 in [RARP1]; there we always
assume w;(z) = 0 in v\ Q;. There exist weights which do not satisfy this reasonable
condition: Consider a Cantor set C' in [0, 1] with positive length and define wy :=1
in C and wy(x) :=dist (z,C) if x € R\ C} it is clear that 3 =R\ C and w; =1
in C.

Definition 3.7 (Sobolev space). Let us consider 1 < p < oo and pt = (pto, - - -, fbk) @
p-admissible vectorial measure. We define the Sobolev space WP (v, 1) as the space
of equivalence classes of

VEP(, ) i= {17 = € [ f9 € ACL(QY) for 0 < j < k and
£ ) < 0 for0 <3 <K}

with respect to the seminorm

k ) 1/p
1 llwer i = (WD) s for1<p<oo,
j=0
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and
| fllwsce () 7= Orgjagkl\f“)l\mmw) ;
where
HgHLoo(%M) = max { esssup |g(z)|w;(z), sup |g(z)|}
zey z€supp(15) s
and we assume the usual convention sup ) = —oco.

Remark. It is natural to ask for fU) € ACL_(QU)), since when the (p1;)s-measure
of the set where | ()| is not continuous is positive, the integral [ |f\)|Pd(1;)s does
not make sense.

4. SOME TECHNICAL RESULTS

In these results rely the hardest part of the proofs of our theorems. There are
some concepts of particular importance that appear in these results. They are in
the following definitions.

Definition 4.1. Let us consider 1 < p < oo and p a p-admissible vectorial measure
on . Let us define the space K(v, 1) as

K(y, ) := {9 QO — €/ g € VEP (v, ulam)s 19lwery, ul o) = 0}~

K (v, 1) is the equivalence class of 0 in W*P (v, ulow). It plays an important
role in the study of the multiplication operator in Sobolev spaces (see [RARP2]
and Theorem 8.3 below) and in the following definition, which will be crucial in
the study of Sobolev spaces (see [RARP1], [RARP2] and theorems 4.1, 4.2 and 5.1
below).

Definition 4.2. Let us consider 1 < p < oo and p a p-admissible vectorial measure
on . We say that (v, 1) belongs to the class Cy if there exist compact sets M,
which are a finite union of compact arcs in 7y, such that

(i) M, intersects at most a finite number of connected components of Q1 U- - U,

(it) KC(My, ) = {0},

(iii) M, C Mp41,

(iv) UpM,, = Q©),
We say that (y,p) belongs to the class C if there exists a measure py = po +
S e Cm0Oz, With ¢ > 0, {20} € QO D C N and (v, 1) € Co, where y/ =
(tGys 1y - - -5 pi) Gs minimal in the following sense: there exists {M,} correspond-
ing to (v,p') € Co such that if pg = py — Cmg0z,,, with mg € D and p”" =
(g s -y fike), then IK(Mp, ") # {0} if 2m, € My,

Remarks.

1. The condition (v, 1) € C is not very restrictive. In fact, the proof of Theorem
4.1 (see [APRR]) shows that if Q) \ (Q; U--- U Q) has only a finite number
of points in each connected component of Q) then (v,u) € C. Furthermore, if

K (v, 1) = {0}, we have (v, u) € Co.
2. If (v, ) € Cop, then (v,u) € C, with u' = p.
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3. The proof of Theorem 4.1 shows that if for every connected component A of
QU---UQy we have (A, 1) = {0}, then (v, 1) € Co. Condition # supp po|xraw >
k implies KC(A, p) = {0}.

The next results play a central role in the theory of Sobolev spaces on curves.

Theorem 4.1. Let us consider 1 < p < oo and p = (uo,...,pur) a locally finite
p-admissible vectorial measure on . Let K; be a finite union of compact arcs
contained in QU), for 0 < j < k and T a right (or left) completion of u. Then:

(a) If (v, ) € Co there exist positive constants ¢c1 = c1(Ko,...,Krk_1) and co =
co(7T, Ko, . .., K1) such that, ¥ g € VFP(y, ),
k-1
1D _llgD iy < Ngllwereros 2 lglwenrm < lgllwen -
j=0

(b) If (7, ,u) € C there exist positive constants c3 = c3(Ko,...,Kr—1) and cq4 =
ca(T, Ko, . .., K1) such that for every g € VFP(y, 1), there exists go € VP (v, ),
independent of Ky, ..., Kx_1, c3, c4 and Tz, with

HQO - gHW’“*P('y, u) — 0,

k-1
632 Hg((JJ)HLw(Kj) < lgollwrrcy, ) = lgllwer 4, ),
=0

ca llgollwrr v, m) < gl (y, u)-

Furthermore, if go, fo are, respectively, these representatives of g, f, we have, with
the same constants cs, cq,

k—1
e3> N9 = 19z aesy < Mg = Flwron oy,
j=0
callgo = follwrw v, m) < Mlg = fllwrry, p)-

The proof follows the argument in the proof of Theorem 4.3 in [RARP1] and
needs some additional technical results on curves.

Theorem 4.2. Let us consider 1 < p < oo and p a locally finite p-admissible
vectorial measure on . Let K; be a finite union of compact arcs contained in Q)
for 0 < j < k. Then:

(a) If (v, 1) € Co there exists a positive constant ¢; = ¢1(Ko, ..., Kir_1) such that

k—1
et S99 sy < Iglwreny s Y9 € VEP(y, ).
§=0

(b) If (7, ,u) € C there exists a positive constant ca = co(Ko, ..., Kip_1) such
that for every g € VFP(y, 1), there exists go € VFP(y, 1) (the same function as in



APPROXIMATION THEORY FOR WEIGHTED SOBOLEV SPACES ON CURVES 497

Theorem 4.1), with
Hgo - gHW’“*P('y, u) — 0,

k—1
j+1
022 Hgéj )HLI(Kj) < HQOHW’W’(%M) = HQHW’W’(%M)'
j=0

Furthermore, if qo, fo are, respectively, these representatives of g, f, we have with
the same constant co

k—1
1+1 1+1
2 Y g = f V) < Mg = Fllwencs, -
j=0

Proof. We only prove part (b) since (a) is simpler. Given a function g € V¥P(y, u),
let us choose go as in Theorem 4.1(b). Fix 0 < j < k. Since K; C Q) given any
point z € Kj, there exist an arc J, and a completion w* of w with z € J, and
Wiy € B, (J.). The compactness of K; gives that there exists a finite set of points
Zlyeeey Rl with Kj g le U"'Ule.

If we define wj, = Zi:l wjiklsz.’ the second inequality in Theorem 4.1(b)
gives, since wj, € By(Kj), 1

j+1 j+1
cllas oy < elgd ™ Voo, weny < Ngollwesey, -

and this finishes the proof of the first inequality. The proof of the second one is
similar. (]

5. COMPLETENESS

Theorem 5.1. Let us consider 1 < p < oo and u = (po, ..., pk) a locally finite p-
admissible vectorial measure on y with (y, ) € C. Then the Sobolev space WP (v, 1)
s complete.

Proof. Let {f,} be a Cauchy sequence in W¥?(y, 1). For each n, let us choose a
representative of the class of f, € W*P(vy, ) (which we also denote by f,) as in
theorems 4.1 and 4.2. Therefore, for each 0 < j <k, { f,(lj )} is a Cauchy sequence
in LP(vy, ;) and it converges to a function g; € LP(7y, ;). We only need to prove
that, for each 0 < j < k —1, g; is (perhaps modified in a set of zero pj-measure) a
(QW) such that 9; = gj+1 in Qu),

Let us consider any compact arc K € QU (K can be the whole curve v if QU) = 5
and it is a compact curve). By theorems 4.1(b) and 4.2(b) we know that there exists
a positive constant ¢ such that for every n,m € N

function belonging to AC}:

loc

k
1F9 = £ Loy + IS = £ oy < e DN = F Moy o) -
=0

As {f,(lj)} C C(K), there exists a function h; € C(K) such that

k
c|lf9 =yl < DAY = gill oy, o -
=0
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Since we can take as K any compact arc contained in QU), we obtain that the
function h; can be extended to QU) and we have in fact h; € C(Q)). It is obvious
that g; = h; in Q) (except for at most a set of zero ,uj—measure), since ,(lj ) converges
to g; in the norm of LP(v, ;) and to h; uniformly on each compact arc K C 91528
Therefore we can assume that g; € C(Q0)).

Let us see now that gg» = gj+1 in K. We have for z,29 € K that

59G) = 1)+ [ TR0 de.

The uniform convergence of f,(lj ) in K and the L'-convergence of f,(lj in K give

that
gj(z)Zgj(Zo)Jr/ gj+1(¢)dC.

20

6. DENSITY

We do not have a density theorem as general as Theorem 5.1, but Theorem 6.1
covers many important cases. We need some previous definitions.

Definition 6.1. Consider 1 < p < 0o, a compact curve vy and a vectorial measure
w=(po, ..., k) ony. We say that u is of type 1 if it is finite and p-admissible on
v and wy, € Bp(7).

Definition 6.2. Consider 1 < p < oo, a non-closed compact curve v = [z1, 22]
and a vectorial measure p = (po, ..., k) on v. We say that p is of type 2 if
it is finite and strongly p-admissible on vy and there exist points along the curve
21 < (1 < (o < (3 <4 <29 and integers ki, ke > 0 such that

(1) wy € BP([C17C4]);

(2) if z1 < (1, then w; is comparable to a non-decreasing weight in [z1, (2], for
kl S] < k;

(3) if (a4 < 22, then w; is comparable to a non-increasing weight in [(3, z2], for
k2 S] < k;

(4) =1 is right (k1 — 1)-regular if k1 > 0 and z2 is left (ke — 1)-regular if ko > 0.

Definition 6.3. Consider 1 < p < 0o, a compact curve vy and a vectorial measure
w=(po, ..., k) ony. We say that u is of type 3 if it is finite and p-admissible on
v and there exist zy € vy, an open neighbourhood V of zy in 7y, an integer 0 <r < k
and a positive constant ¢ such that

(1) dpji(z) < clz—20Pdp;(z) on'V, forr < j <k,

(2) wi € By(v\ {20}),
(3) ifr>0, z is (r — 1)-regular.

Remark. Condition (1) means that p;1; is absolutely continuous with respect to
w; on V and its Radon-Nikodym derivative is less than or equal to ¢|z — z|P.
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Definition 6.4. Consider 1 < p < 0o, a compact curve vy and a vectorial measure
w=(po, ..., 1K) ony. We say that u is of type 4 if it is finite and p-admissible on ~y
and there exist zy € v, an open neighbourhood V' of zy on v and a positive constant
¢ such that

(1) ifp>1, wp(z) < clz — 20/P~1 for almost every z € V; if p=1, wy, can be
modified in a set of zero length in such a way that lim,_, ., wi(z) =0,

(2) wk € Byp(v\ {20}),
(3) ifk>1, 2z is (k— 2)-regular.

Definition 6.5. Consider 1 < p < 00, a non-closed compact curve vy = [z1, 22| and
a vectorial measure p = (o, . .., k) on y. We say that u is of type 5 if it is finite
and p-admissible on v and verifies

(1) wy, € Bp((21,22)),
(2) if k> 1, z1 is right (k — 2)-regular and zy is left (k — 2)-regular.

We want to remark that the types of measures in [RARP2] and here do not
coincide.

Our theorems on density use in their proofs a new concept of measures, which
we define now.

Definition 6.6. A vectorial measure u = (po, ..., k) on the complex plane belongs
to ESD (extended sequentially dominated) if there exists a positive constant ¢ such
that pj1 < cuj for 0 < j <k.

Remark. If 4 € ESD is a p-admissible vectorial measure on a curve =, then
(7, 1) € Co (see Remark 3 to Definition 4.2). A vectorial measure p is sequentially
dominated if and only if 4 € ESD and # supp pg = oo. If p € ESD, 0 is the unique
polynomial ¢ with ||q|ly».»(c,.) = 0 if and only if # supp po = oc.

Now, let us state our results.

Theorem 6.1. Let us consider 1 < p < oo, ¢ > 0 and p = (o, ..., k) a p-
admissible vectorial measure on a compact curve v : I — C. Let us assume that
v € Wkeo(I) and |y| > c. If i is a measure of type 1,2,3,4 or 5, then AC*(I) is
dense in the Sobolev space W*P(v, ). Furthermore, if v € C*°(I), then C>(y) is
dense in WEP (v, ).

To prove this theorem we assume that the measure p € ESD (this can be done
by lemmas 6.1 and 6.2 in [APRR]). Then, we can find another measure, p*, such
that the spaces W*P(I, u*) and W*P(v, u) are isomorphic as normed spaces (u* is
the pullback of p by ). Therefore, we can apply the results on density in intervals
(see Theorem 4.1 in [RARP2] and theorems 3.3 and 3.4 in [R3]). This is the basis
of the proof.

Theorem 6.2. Let us consider 1 < p < oo, ¢ > 0 and p = (o, ..., k) a p-
admissible vectorial measure on a non-closed compact curve v : I — C. Let us
assume that v € W*°(I) and |¥'| > c. If i is a measure of type 1,2,3,4 or 5, then
P is dense in the Sobolev space WFP(v, ).
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Proof. Let fo € V*P(y, ). By Theorem 6.1 we can approximate fy by a function
f € AC*(5). Let g be a continuous function approximating f*) in the LP (v, ux)
and the L' () norms (see [R3, Lemma 3.1]). Since v is non-closed, we can choose
a polynomial ¢ approximating ¢ in L>°(vy) (and therefore in the LP(~, uy) and the
L'(y) norms). If z € v, the following function approximates f:

k—1 5 )i z »— ()k1
Q(Z) — jz_:of(j)(z())% _|_/ZO Q(C)% ac .

7. DENSITY IN ANALYTIC CLOSED CURVES

First of all, let us translate Szeg6 condition to our context of curves.

Definition 7.1. A scalar measure p on an analytic closed curve v with absolutely
continuous part w verifies the Szeqd condition if

/logw(z) |dz| > —o0.
gl

The following theorem of Kolmogorov-Krein-Szego is well known (see e.g. [G,
pp. 135-137]).

Theorem A. Let us consider 1 < p < oo and a finite scalar measure p on OD.
Then the polynomials are dense in LP (0D, u) if and only if p does not verify the
Szegd condition.

We can prove the following consequence of Theorem A.

Corollary 7.1. Let us consider 1 < p < oo and a finite scalar measure |1 on an
analytic closed curve . Then the polynomials are dense in LP(vy, ) if and only if
u does not verify the Szegé condition.

In the case of Sobolev spaces, the natural translation of this result would be
that when one of the components, p;, of the vectorial measure  verifies the Szegd
condition, then the polynomials are not dense in W"?(y, 1). In change, we obtain
something better.

Theorem 7.1. Let us consider 1 < p < oo, u = (o, ..., k) a finite p-admissible
vectorial measure on an analytic closed curve v, with (v, u) € Co and It a finite sum
of completions of . Let us assume that p € ESD if k > 2. If for some 0 < j <k
the measure Ti; verifies the Szego condition, then the polynomials are not dense in

WEP(y, ).

This is also true, in particular, for 7 = p. In the same line we have the following
result.

Theorem 7.2. Let us consider 1 < p < oo, a fized integer 0 < j < k, p =
(10, - -+, pi) @ finite p-admissible vectorial measure on an analytic closed curve -,
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with (7, ) € Co and K a finite union of compact arcs with K C QU). Let us assume
that p € ESD if k > 2. If the measure i verifies

/ logw;(z) |dz| > —o0,
K

then the polynomials are not dense in WP (v, ).

When v = 0D, these two last theorems are true even without the hypothesis
u € ESD for k > 2 (see Theorem 7.1 and Corollary 7.2 in [APRR]).

8. MULTIPLICATION OPERATOR

First of all, let us see some remarks about the definition of the multiplication
operator. In this section we only consider measures such that every polynomial
has finite Sobolev norm. Recall that when every polynomial has finite W*P(E, u)-
norm, we denote by P*P(E, i) the completion of P with that norm. We start with
a definition which has sense for measures defined on arbitrary measurable sets F
(not necessarily curves).

Definition 8.1. If u is a vectorial measure on the Borel set E C C, we say that
the multiplication operator is well defined in P*P(E, i) if given any sequence {s,}
of polynomials converging to 0 in W*P(E, 1), then {zs,} also converges to 0 in
WHEP(E, u). In this case, if {g,} € P*P(E, ), we define M({qn}) := {2qn}. If we
choose another Cauchy sequence {r,} representing the same element in P*P(E, 1)
(i.e. {qn — 0} converges to 0 in WEP(E, 1)), then {2q,} and {zr,} represent the
same element in P*P(E, ) (since {z(gn — )} converges to 0 in WEP(E| 1)).

We can also think of another definition which is as natural in the case of curves:

Definition 8.2. If i is a p-admissible vectorial measure on ~y (and hence W*P(v, 1)
is a space of classes of functions), we say that the multiplication operator is well
defined in W*P(v, 1) if given any function h € VFP (v, p) with 1Rl wre(y,) = 0, we
have ||zh|lwk.p(y,) = 0. In this case, if [f] is an equivalence class in WFEP(y, 1),
we define M([f]) := [zf]. If we choose another representative g of [f] (i.e. ||f —
Gllwes (o = 0) we have [2f] = [z], since |2(f — @)llwes (s = 0.

Although both definitions are natural, it is possible for a p-admissible measure
p with WhP(y, 1) = PRP(y, 1) that M is well defined in W*?(v, 1) and not well
defined in P*P(v,p) (see Lemma 8.1 and Theorem 8.3). The following lemma
characterizes the spaces P*P(E, 1) with M well defined.

Lemma 8.1. Let us consider 1 < p < oo and p = (uo, - . ., pr) a vectorial measure
on a measurable set E C C. The following facts are equivalent:

(1) The multiplication operator is well defined in P*P(E, ).

(2) The multiplication operator is bounded in P*P(E, ).

(3) There exists a positive constant ¢ such that

HZQHW’W’(E,M) < CHQHW’W’(E,M) ) for every g € P.

The following result characterizes the boundedness of the multiplication operator.
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Theorem 8.1. Let us consider 1 < p < oo and p = (po, ..., k) a finite vecto-
rial measure on a compact set E. Then, the multiplication operator is bounded in
PRP(E, 1) if and only if there exists a vectorial measure ' € ESD such that the
Sobolev norms in WEP(E, 1) and WP (E, ') are comparable on P. Furthermore,
we can choose (' = (fig, .., p1y,) with p; == puj + pjp1 + -+ .

Remark. In order to apply Theorem 8.1, if £ = 7 is a curve, the best way to
deduce that || - [lyr.p(y,.) and || - lwkr(y,0) are comparable is to prove that u'
can be obtained by a finite number of completions of y (in that case we can use
Theorem 4.1).

If we consider the case of a curve ' = =y, we have the following results.

Theorem 8.2. Let us consider 1 < p < oo and a p-admissible vectorial measure p
on a compact curve . If p is of type 1,2 or 3, and the multiplication operator is
well defined in WP (v, i), then it is bounded on P*P(v, ).

In this situation Theorem 6.2 gives P¥P(y,u) = WFP(y,u) if v : I — Cis a
non-closed curve with |y'| > ¢ and v € W*°(I). In this case the multiplication
operator is bounded in W*P(~, ).

Theorem 8.3. Let us consider 1 < p < oo and a p-admissible vectorial measure p
on y. Assume that zf(z) € VEP(y, 1) for every f € VFP(y, u). Then the multipli-
cation operator is well defined in WP (v, u) if and only if K(v, u) = {0}.

Theorem 8.4. Let us consider 1 < p < oo and a finite p-admissible vectorial
measure p on a compact curve . Assume that (v, u) € Co and that for each 1 <
J < k we have pj(y\ (Jjm1 U K;_1)) =0, where K;_1 is a finite union of compact
arcs contained in Q(jfl), and Jj_1 is a measurable set with p; < cpj_1 in Jj_1.
Then the multiplication operator is bounded in P*P(vy, ).
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