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In this study, we have proposed an efficient method to obtain the latent
state of multi-dimensional time-series data following Gaussian process, using Gaussian Process
Latent Variable Model and Gaussian Process Dynamic Model as the base methods. Furthermore, as a
method to achieve high efficient and precision for estimating the latent states of the data, we
introduced Multi-layer Perceptron to estimate the states instead of using EM algorithm. We applied
our proposed method to SharedGPLVM and SharedGPDM, and have confirmed that our proposed method works

to estimate the latent states with high efficiency and precision.
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