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Abstract: 
 
It is now well known that one can develop strictly stationary first-order  
dependent processes from any (Bayesian) exchangeable model. In this talk 
we shall present some approaches with the aim of flexibilizing such type  
of constructions. Specifically, we will start presenting the development  
of first-order dependent processes with nonparametric transitions. 
We shall continue presenting a novel extension defining strictly stationary  
processes with non-parametric marginals and non-parametric transitions. 
We will also turn to explore some ideas regarding the extension to build up  
higher-order dependent processes in a parametric framework. 
Illustrations analysing real data will be presented. 
 
Joint work with Stephen G. Walker. 


