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RESUMEN 
 

It is well known that using a martingale result of Doob one could conclude classical 
consistency of Bayesian estimators on a set which has probability one under the chosen 
prior. This result has been known to be quite weak as in Bayesian nonparametric problems 
it has been demonstrated that the set where consistency holds, even though probabilistically 
large could be topologically small. This talk would be for the most part expository in nature 
but we would end by discussing a specific Bayesian nonparametric problem. 
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