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Propose and demonstrate the regularized recursive estimation for stochastic
differential equation
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As the real data analysis of various phenomena in finance and medical
described by a stochastic differential equation (SDE) model, we focus on the outbreak of the
COVID-19, and propose a SDE model called the small diffusion SEIR model, in which a diffusion term
is added to the SEIR model. Also, by making use of the Kalman filter estimation theory in the
state-space model, which enables the sequential data processing, we conduct some numerical
experiments on the sequential regularization estimation of the parameters included in the small
diffusion SEIR model.
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