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Recently, probabilistic modeling methods, in which systems are represented
by conditional probability density functions, are widely noticed. In fields of probabilistic
modeling, previous studies proposed modeling methods for multi output systems or non-Gaussian
distributions, online learning methods, and methods with a little data. However, these methods are
studied individually. In this research, we develop an online probabilistic modeling method for multi

output systems without a prior information of probability distributions. A proposed method assumes
that a probabilistic model can be written as a weighted average of kernel function. We estimate
unknown parameters and derive a conditional probability density function of the model by Bayesian
inference. Numerical simulations demonstrated effectiveness of the proposed method.
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