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Abstract. Let w be a Békollé-Bonami weight. We give a complete characterization
of the positive measures p such that

| s ducz) < ([ 1w av(z)

H H

a/p

and
pz e 1 M) > ) < S ([ Pa ave) ",

H

where M, is the weighted Hardy—Littlewood maximal function on the upper half-plane H
and 1 < p,q < 0.

1. Introduction. Let H be the upper half-plane, that is, the set {z =
x+iy € C:z € Rand y > 0}. Given w a non-negative locally integrable
function on H (i.e. a weight), and 1 < p < oo, we denote by L (H) the set
of functions f defined on H such that

11 = [ 1) Pu(z) av(s) < oo
D
with dV being the Lebesgue measure on H. We write LP(H) when w(z) =1
for any z € H.
Given a weight w and 1 < p < oo, we say w is in the Békollé—Bonami
class By if [w]p, < 0o, where

p—1
w]B, = sup <1 S w(z) dV(z)> (1 S w(z) dV(z)> ,

ICR, Iinterval \ |Q1] o (5 o
Qr={s=a+iye C:razeland0 <y <[} |Q = |, dV(2),
pp’ = p+ p’. This is the exact range of weights w for which the orthogonal
projection P from L?(H,dV (z)) to its closed subspace consisting of analytic
functions is bounded on L% (H) (see [Bl, BB, [PR]).
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Let 1 < p < 00, and w € B,,. In this note we provide a full characteriza-
tion of positive measures p on H such that the Carleson-type embedding

(1.1) [ M) dn(z) < ([ £ Pe(z) av ()
H H

holds when p < ¢ < oo and when p > ¢, where M, is the weighted Hardy—

Littlewood maximal function,

q/p

M, f(z) = sup V If(2)w(z)av (2),

ITinterval inR, 2€Q7 ’Q1|w Or

|Q1lw = w(Qr) = g, w(z) dV (2).

We also characterize those positive measures p on H such that
(12 pl{z e H:Mf(2) > A) < (5 FEPuz av) "
where M is the unweighted Hardy—Littlewood maximal function (M = M,
with w(z) =1 for all z € H).

Before stating our main results, let us see how the above questions are
related to some others in complex analysis. We recall that the Bergman
space AL,(H) is the subspace of L (H) consisting of holomorphic functions
on H. The unweighted Bergman space AP(H) is just the subspace of LP(H)
consisting of holomorphic functions on H. A positive measure on H is called

a q-Carleson measure for AL(H) if there is a constant C' > 0 such that for
any f € AL(H),

(1.3) £ () < (§ £ Poz) avz) .
H H

Carleson measures are very useful in the study of many other questions in
complex and harmonic analysis: Toeplitz operators, Cesaro-type integrals,
embeddings between different analytic function spaces, etc. Carleson mea-
sures as defined by in the case p = q were first characterized by L. Car-
leson for Hardy spaces on the unit disc of the complex plane [CL1] [CL2].
The case p < ¢ was handled by P. L. Duren [DP], while the result for ¢ < p
is due to I. V. Videnskii [VV]. The Bergman space version of the results of
L. Carleson and P. L. Duren is due to Hastings [HW]. Estimations with loss
(¢ < p) for these spaces are essentially due to D. Luecking [LD1]. We note
that the full characterization of Carleson measures for Bergman spaces on
the unit disc with Békollé-Bonami weights was obtained by O. Constantin
[CO]. For some other developments, also in the setting of the unit ball of C",
we refer to [CW| [GD2, HL, [LD2, [OP. [SD].

Let f € AP(H) and z € H. Let I be the unique interval such that Qr
is centered at z, and denote by D(z,|I|/2) the disc with center z and ra-
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dius |I|/2. By applying the mean value property and observing that
D(z,]1]/2) € Qq and |D(z,|I]/2)] ~ |Qr|, we deduce that there is a constant

C > 0 independent of f and z such that
c

If(z)] < ’Q1|C§I [ (w)] dV (w).

It follows that in the case w(z) = 1 for any z € H, any measure satisfying
(1.1)) is a g-Carleson measure for AP(H).

A full characterization of g-Carleson measures for AP(?H) which uses
Bergman balls can be found in |[NS|. We are not aware of any result on
g-Carleson measures for AL () for non-constant weights. Our results in
this paper provide a full answer when on the left hand side of the
function is replaced by its weighted maximal function.

Our first main result is the following.

THEOREM 1.1. Let1 < p < ¢ < o0, and let w be a weight on H. Assume
that w € By. Then the following assertions are equivalent:

(i) There exists a constant Cy > 0 such that for any f € LE(H),
1/q
(1.4) (§1Maf )17 du(=)) " < Gl e
H

(ii) There is a constant Co such that for any interval I C R,

(1.5) 1(Qr) < Ca(w(Qr)) ™.
Our second result provides estimations with loss.

THEOREM 1.2. Let1 < g < p < oo, and let w be a weight on H. Assume
that w € By,. Then (1.4) holds if and only if the function

wQr)
1.6 K, (z):= sup
( ) N( ) ICR, I interval, 2z€Q W(QI)

belongs to L (H) where s =p/(p — q).
Note in particular that taking du(z) = o(z)dV (z) with ¢ # w, we obtain
a two-weight estimate with loss for the Hardy—Littlewood maximal function,

which is in general a very hard question (see [GDI], [VE]).
Our last result provides weak-type estimates.

THEOREM 1.3. Let 1 < p < q < 00, and let w be a weight on H. Then
the following assertions are equivalent:

(a) There is a constant Cy > 0 such that for any f € LY(H) and any
A>0,

% (S |f(2)[Pw(z) dv(z)>‘1/p‘

H

(1.7) p{z € H:Mf(z) > A}) <
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(b) There is a constant Cy > 0 such that for any interval I C R,

1 ) a/p’
(15) (151 J @) w@n <
Q1 o
where (]Qr|™* SQI WP (2) dV (2))Y7" is understood as (infg, w) !
when p = 1.

(¢) There exists a constant Cs3 > 0 such that for any locally integrable
function f and any interval I C R,

q
19 (g | @IavE) wen < ca | 1P ave)
Q1] 9
I Qr

A special case of Theorem appears when p is a continuous mea-
sure with respect to the Lebesgue measure dV in the sense that du(z) =
0(z)dV(z); this provides a weak-type two-weight norm inequality for the
maximal function.

To prove the sufficiency part in the three theorems above, we will observe
that the matter can be reduced to the case of the dyadic maximal function.
We then use an idea that comes from real harmonic analysis (see for example
[CD}, [GR], [SE]) and consists in discretizing integrals using appropriate level
sets and, in our case, the nice properties of the upper halves of Carleson
boxes when they are supported by dyadic intervals. The proof of Theorem [I.]
in particular consists just in rewriting the same type of proof from real
harmonic analysis taking into account the fact that the second weight in our
case is a measure, and the hypothesis on this measure. For the proof of the
necessity in Theorem let us observe that when it comes to estimations
with loss for the case of the usual Carleson measures for analytic functions,
one needs atomic decomposition of functions in the Bergman spaces to apply
a method developed by D. Luecking [LD1]. We do not see how this can be
extended here; we show instead that one can restrict to the dyadic case,
and we then introduce a function g whose maximal function dominates the
function K. It turns out that to prove that the condition K, € L (H) is
necessary, it is enough to prove that if the embedding holds, then g
belongs to L (H). To do so, we use boundedness of the maximal functions
and a duality argument.

As Carleson-type embeddings considered in this note might be of some
interest for researchers in analytic function spaces who are not necessarily
accustomed to techniques of real harmonic analysis, we write down all the
steps of the proofs, even those which to people in real harmonic analysis
might seem useless.

For two positive quantities A and B, the notation A < B (resp. B < A)
will mean that there is a universal constant C' > 0 such that A < C'B (resp.
B < CA). When A < B and B < A, we write A = B.

q/p
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2. Useful observations and results. For an interval I C R, the upper
half of the Carleson box @ associated to [ is the subset 17 defined by

Tr={z=z+iyeC:zxeland|l|/2<y<]|I|}.
Note that |Qr| = |T7|-
We record the following weighted inequality.

LEMMA 2.1. Let 1 < p < oo. Assume that w belongs to the Békollé—

Bonami class B),. Then there is a constant C' > 0 such that for any interval
I CR,

w(Qr) < Clw]p,w(T7).

Proof. Using Hélder’s inequality and the definition of Békollé—-Bonami
weight, we obtain

\glf‘li = |Q1]\p(8 w(2) dV(z)) (75 WP P (s >p/p’
= |Q1\p (AW(z) dV(Z)) (QSIW—P /P (s )p/p’ (g?)

Thus w(Qr) < [w]B, (1Q1]/|T1)Pw(T}) = [w]p,w(T}). =
We will also need the following lemma.

LEMMA 2.2. Let 1 < p,qg < oo and suppose that w is a weight and
a positive measure on H. Then the following assertions are equivalent:

(i) There exists a constant C1 > 0 such that for any interval I C R,

/ a/v’
(2.1) Q1] m(@ | g P (2)av()" wQn) < &
where (|Qr|™* SQ;“‘) “P(2)dV (2))/P" is understood as (infg, w) ™!
when p = 1.

(ii) There exists a constant Cy > 0 such that for any locally integrable
function f and any interval I C R,

1 7 /
22 (i S I@IavE) wen < o § 1P ave) "
Q1] Qr Qr
Proof. That (ii)=(i) follows by testing (ii) with f(2) = xo, (2)w' P (2)
if p > 1. For p = 1, take f(z) = xs(z) where S is a subset of @;. One

obtains .
w(Qr) <w(5)>
Qs =\sT )
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As this happens for any subset S of @7, it follows that for any z € @7y,
wQr)
< Cy(w(2))Y,
Q1] i)

which implies (2.1)) for p = 1.
Let us check that (i)=-(ii). Applying Holder’s inequality (in case p > 1)

to L, the left hand side of (2.2), we obtain

L@ (§ e ()" u(@n) (§ e ()"

a/p
<o IrePwE av:)".
Qr
For p = 1, we easily get

W( | 1@z av (@) w@n) < o [ If@kE)av(z)"
O Qr

Next, we consider the following system of dyadic grids:
DF = {29([0,1) + m + (=1)8) : m,j € Z} for B € {0,1/3}.

For more on this system and its applications, we refer to [APR] [HP, [LA]
LOPTT, [PR]. When 3 = 0, we use the notation D = D" that we call the
standard dyadic grid of R. When [ is a dyadic interval, we denote by 1~
and IT its left half and its right half respectively. We make the following
observation which is surely known.

L<

LEMMA 2.3. Any interval I of R can be covered by at most two adjacent

dyadic intervals Iy and Iy in the same dyadic grid such that
] <[] = [I2] < 2[1].

Proof. Without loss of generality, we can suppose that I = [a,b). For
z € R, we denote by [z] the unique integer such that [x] < = < [z] + 1.
If I € D, then there is nothing to say. If |I| = 1, then the dyadic interval
[k, k + 1), where k = [a], covers I.

Let us suppose in general that I is not dyadic. Let j be the unique integer
such that

(2.3) 279 <b—a=|Il <277,
and define _
Eop:={l€Z:a<1277 <b}.

Then E, ; is not empty. To see this, observe that the interval J = [a27, b27)
has length 1 < |J| < 2, and consequently J contains at least one integer.
Let

ko :=max{k : k € E,}.
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Then we necessarily have (kg — 2)277 < a, since otherwise |I| = b —a >
ko2~ —a > 2771 and this contradicts .

As from the definition of ky we have b < (ko + 1)277, it follows that if
(kg — 1)2_j < a, then the union [(k‘o — 1)2_j, k‘02_j) U [k‘oQ—j, (ko + 1)2_j)
covers I, and taking I; and I such that I{” = [(ko — 1)277,ko277) and
Iy = [ko277, (ko + 1)277) we get the lemma. If (kg — 1)277 > a, then
I C I Ul where [T = [(lo — 1)27j+1, l027j+1), I, = [l02ij+1, (lo + 1)27j+1)
with kg = 2l if kg is even, and kg = 2ly + 1 otherwise.

3. Proof of the main results. Let us start with some observations.
Recall that the upper half of Qris Ty = {z +iy € H:xz € I and |I]/2 <
y < [I|}. It is clear that the family {77};ep where D is a dyadic grid in R
provides a tiling of H.

Next we recall from [PR] that given an interval I C R, there is a dyadic
interval K € DP for some B € {0,1/3} such that I C K and |K| < 6|I|. Tt
follows in particular that |Qx| < 36|Qr|. Also, proceeding as in the proof of
Lemma [2.1{ one obtains w(Qx) < [w]p,w(Qr). Therefore

1
C
<Q1> @G £ 0555 ) 1fEWE v E)
and consequently, for any locally integrable function f,
(3.1) Muf(z)<C > Mj f(2), zeH,

Be{0,1/3}

where M 5 » is defined as M,, but with the supremum taken only over dyadic

intervals of the dyadic grid D?. When w = 1, we use the notation M 5 , and
if moreover § = 0, we just write M.

3.1. Proof of Theorem |1 First suppose that (1.4 . ) holds and observe
that for any interval I C R, 1 g M xq,(z) for any z € Q. It follows that

(@) < ([ (Moxa () du(2) " < Cllxarllp = (@),
H

which implies that for any interval I C R,

1(Qr) < Cr (w(Qn)¥?.

That is, (1.5)) holds.
To prove that (ii)=-(i), by the observations made at the beginning of this
section it is enough to prove the following.

LEMMA 3.1. Let 1 < p < g < oo. Assume that w is a weight in the class
B, such that (1.5) holds. Then there is a positive constant C' such that for
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any f € LY,(H) and any 8 € {0,1/3},

8 q 1/q
(3.2) (V1M7L f @ duz) ™ < Clflpe
H
Proof. Let a > 2. To each integer k we associate the set

O ={zeH:d"< Mgwf(z) < okt
We observe that 25, C Uj’;l Qr, ;, where Qr, . (I € DP) is a dyadic square

maximal (with respect to inclusion) such that

! z)|w(z 2 aF
“(kavj)@{_'f( w(z)dV (z) > a*.

It follows from Lemma 2.1] that

L= {(M] f(2) du(z) = > | (M), £(2)? dp(2)

H k£

< anakq,u ) < anakqu (Qr.;)

k,j

q
qz( @) PO V) ) n(@n,)

kJ

san( 1 S|f<z>|w<z>dV<Z>>q<“<ka,j>>W

7R

P qa/p
1) S ]f(z)|w(z)dV(z)> W(ka,j)>

(S ) ek ) lsem,))
7 @,
< > Ts (W(Ql]) Q SM RV () wlw)av () "

q/p a/p

< (3§ Muwf(w))w(w)av(w))

S (Ve avi) .
kg Tr H

The proof of Lemma 3.1, and hence of Theorem 1.1, is complete. m

Taking du(z) = o(z)dV (z) where o is a weight, we obtain the following
result.

COROLLARY 3.2. Let1 < p < q < o0, and let w, o be two weights on H.
Assume that w € By. Then the following assertions are equivalent:
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(i) There exists a constant Cy > 0 such that for any f € LE,(H),

(33) (J 1t (o) v () < Cll e
H

(ii) There is a finite constant Cy > 0 such that for any interval I C R,

1/q

, 1/p
34) (@it TRE) (g lrewe) <o
Qr

!QIS

3.2. Proof of Theorem Let us start with the following lemma.

LEMMA 3.3. Let 1 < g <p < oo, and let w be a weight in the class By.
Assume that i is a positive measure on H such that the function K, defined

by (1.6 belongs to L,(H), s=p/(p — q). Then (3.2)) holds for any f € LE,(H).

Proof. We proceed as in the proof of Lemma using the same nota-
tion. For 5 € {0,1/3}, we define

B (). 1(Qr)
Kd’M(Z) - IeDSﬂl,llz)eQI w(Qr)

Then K, 4 4(2) < Ky(z) for any z € H. Using Holder’s inequality and Lem-
ma we obtain

L= S(Mﬁ,wf(Z))" an(z) = 3 | (M5 £(2) dpz)

H E 2

< anakqu (%) < anakqu Qr,.;)

k.3
qZ( o ) k@ E) b,
kj Qlk’j
_aqz< QI S ‘f(2)|w(2)dV(z)) ::Egjk]iw(Qlkﬂ) §Aq/pBl/5

where
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From the proof of Lemma [3.1], we already know how to estimate A. Let us
estimate B:

wmQr, w(Qr, ) \°
< 3 < TNk
B Z( oS ) it < kZTS _(W(Qlk’j)) wl(2) AV (2)
<SS | (K () w() dV(e) S [(KE () w(z) av(z)
ki T H
= C|IK} 150 < 0o. =
We can now prove Theorem

Proof of Theorem[1.9 Sufficiency follows from Lemma and the ob-
servations made at the beginning of this section. Let us prove necessity. For
this we make the following observations: first, implies that there exists
a constant C' > 0 such that for any f € L (H),

(3.5) VM), f(2)) dulz) <

H

We recall that

K () #Qr)
i =) IeDS/;J,lEeQI w(Qr)

It is easy to see that there is a constant C' > 0 such that for any z € H,
gee Y
pe{0,1/3}
Thus to prove that K, € L (H) if (1.4) holds, it is enough to prove that
(3.5) implies K], € L2,(H).

Fix 8 € {0,1/3}. For z € H, we write Q, = Q. (I, € D) for the
smallest Carleson box containing z, and consider the weighted box kernel

1

Kg,w(ZO» z) = W(TZO)XQZO(Z)-

For f a locally integrable function, we define

Kf (o) = § KL () dV () = s | FE()av(e).
H 07Qs
Finally, we define a function gg on H by
95(2) 1= | Kiof6:2)ane) = | ’fszg(;) ap(©)
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For any (dyadic) Carleson box Qr, I € D?, writing Q for Q; we obtain
(§ 57w, 2) dpu(w) () @V (2)
H

xQu(XQ()
| 5@ @ @ duw
1

| X20902) () 4y () auw)
H

Thus for any z € H,

wQr) 3

Mﬁwglg(z) = sup = Kd#(z).

IeDB, 2€Q; w(Qr)

Hence if the function gg belongs to LZ (), then
1Kl S 1M 9lls0 S 198 llss < o0

To finish the proof, we only need to check that gg € L7 (#) whenever (3.5)
holds.

Let us start from the following inequality between K g of and M, 5 - Fix
2o in H. For any £ € Q,, we have

1

K8 f(z0)] = ] [ FGh()dviz)| < mi, s
W(QZo) Q-
Thus
(3.6) (KD F(2)[V9 < My (M, £)9)(2)  for any 2 € H.

Now, for any f € Lﬁ/ Y(H), using 1| 1' and the boundedness of the

maximal function, we obtain
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= |§ K2, 0@ du(©)] < §1KS, 1)l du(e)
H H
= V(K] @M”ﬂQdu@>_<7SUW£W«M§wfﬂMX§»qwma
H H
< o(Jl e av()" < o §IFEPwE av) "
H H
Thus there is a constant C' > 0 such that
lgs s == sup [ 9(2)f()wlz) dV (2)| < C.

FELY T ), I fllp/qwsl H

The proof of Theorem 1.2 is complete. »

3.3. Proof of Theorem We start from the following lemma which
tells us that it will suffice to restrict to level sets involving the dyadic max-
imal function.

LEMMA 3.4. Let f be a locally integrable function. Then for any A > 0,
(3.7) {zeH Mf(z) > A} C{zeD: Myf(z) > \/68}.
Proof. Set
A={zeH Mf(z)>\}, B:={ze€H:Myf(z) > \/68}.
Recall that there is a family {Q7; }jen, of maximal (with respect to inclusion)
dyadic Carleson boxes (i.e. I; € D) such that
4\ 1 A
— > av > —
I]

so that B = {J;cy, Q-
Let z € A and suppose that z ¢ B. We know that there is an interval I
(not necessarily dyadic) such that z € Q); and

1
Qi

Recall from Lemmal[2.3|that I can be covered by at most two adjacent dyadic
intervals J; and Jo (in this order) such that |[I| < |Ji| = |J2] < 2|I] so that
Qr C Q, UQy,. Of course, z belongs to one and only one of the associated
boxes () ;, and @ s,. Suppose z € ) ,. Then necessarily (), is not contained
in B, since if so then z would belong to B, contrary to our hypothesis. Thus
QnNB=0orQy O Qp for some j, and in both cases, because of the
maximality of the I;s, we deduce that

1 A
| Iav < =
Qg 63

(3.8) SUMV>A
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For the other interval Js, we have the following possibilities:
Jo =1; for some j,
Jo C I;  for some j,
Jo D I;  for some j,
JoN B = 0.

If J, D I; for some j or Jo N B = (), then because of the maximality of
the I;s,

1 A
dV < —.
@l ) 19V = s

J2

If Jo = I; for some j, then, of course,

1 41
av < —.
@ ) M =5

J2

It remains to consider the case where Jo C I; for some j. If Jo C I;, then
we can have
Jo=1I;7, JoCI; or JpC Ij+,
where I;” and I;r denote the left and right halves of I; respectively. If J, C I
or Jo C I}L, then J; NI; # (), and this necessarily implies that J; C I;. Thus
z € Q, C Qr; C B, contrary to hypothesis. Hence the only possible case is
Jo = I;, which leads to the estimate
4

1
d — d
@ul) M1 =11 ) M1V

Thus from all the above analysis, we obtain

16
68

.7

S fdV = Vodffave | iflav
’Q | Q1 |(Q10Q,11 QImQJQ )
|QJ1|< ! )
= 1o\l ) V! V*m ) 17

A 16X
<Al =4+—]=A
- (68 * 68 > ’
which clearly contradicts (3.8]). =

Proof of Theorem[1.3 Note that by Lemma we have (b)<(c). Let
us prove that (a)<(c).
Let f be a locally integrable function and I an interval. Fix A such that

0<>\<—S|f\dV.
g,
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Then Qr C {z € H: M(xq,f ) > \)}. It follows from (1.7]) that

wQN < 5 (S FPw(z)av(z))

q/p

As this happens for all A > 0, we see in particular that

19 (g ] IfldV<z>)q <o Ireraeave)".
Qr

Next suppose that 1.9) holds. We observe by Lemma that to obtain
(1.7), we only have to prove

A
(39) w({zepimrc) > 68}) < S,
We recall that
{Z €EH:Myf(z } U Q[
j€No

where the I;s are maximal dyadic intervals with respect to inclusion and
such that

1 A
| Iflav > =
\Qlj’QIj 68

Our hypothesis implies in particular that

|le| 4 q/p
W(Qr) sc(f) fPwdv
! Jo, 114V (QS )

IN

<6A8>QZ< S |ﬂ%dv>Q/p< (?)Q(Z | \fl”de)q/”

7 @ J Qr

< (%) (j et avi)" = (%) 115

The proof of Theorem 1.3 is complete. m
Taking du(z) = o(z)dV(z), we obtain the following result.

COROLLARY 3.5. Let1 <p < g < 00, and let w, o be two weights on H.
Then the following assertions are equivalent:
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(a) There is a constant Cy > 0 such that for any f € LE(H) and any
A >0,

a/p
(§1reprwEav)".
H
(b) There is a constant Cy > 0 such that for any interval I C R,

1 / 1/p 1 1/q
Q|2 1/P < S WP (2) dV(z)> ( S o(z) dV(z)) < (s
@1l @1l
I I
where (|Qr]~* SQI W P (2) dV (2))YP" is understood as (infg, w)~!
when p = 1.

a({zEH:Mf(z)>)\})§%

[DP]
[GD1]
[GD2]

(HW]
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