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Abstract 
 
We illustrate two general purpose variance reduction techniques. 
The first one works both for Monte Carlo and Markov Chain Monte Carlo (MCMC) 
estimators and is based on the zero-variance principle introduced in the physics 
literature by Assaraf and Caffarel (1999, 2003}. 
The second one aims at reducing the autocorrelation along the simulated path of the 
Markov chain and thus reducing the asymptotic variance of the resulting MCMC 
estimators. 
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