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Summary. Markov chain Monte Carlo (MCMC) methods provide consistent approximal
of integrals as the number of terations goes to co. MCMC estimators are generally ‘waces
after any fixed number of iterations. We propose 1o remove this bias by using couplings of
Markov chains togetner with a telescopic sum argument of Giynn and Rhee. The resufting

P We discuss
for popular MCMC algorithms. We establish the theoretical validity of the estimators proposed
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