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This project aimed to develop control methods for stochastic systems with a

particular focus on probability distributions associated with stochastic control systems. Mainly, it
focused on optimal control problems and stability analysis. Regarding the optimal control problems,
this project has established optimality conditions for steering problems of probability
distributions. The cost in the optimal control problems is designed using the Wasserstein distances
based on the optimal transport theory. Furthermore, this project focused on the finite-time
stability of stochastic systems. The analysis developed in this project enables the analysis of the
distribution of a settling time of stability. Moreover, the analysis was applied to the safe control
problem, a recent control engineering topic.
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