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In this study, we develop a stochastic optimal control method with
significant practical implications for effectively managing uncertainty. The primary uncertainty we
address is wind error, known for its spatiotemporal correlation. We propose a practical covariance
control method to handle the impact of this uncertainty on the trajectory (expected value and
covariance of the trajectory). The covariance control problem, incorporating stochastic constraints,

is formulated as a convex programming problem. Through extensive numerical simulations, we
demonstrate the effectiveness of our proposed method. The results highlight the potential of the
stochastic optimal control method to manage uncertainty and generate optimal trajectories that
adhere to various state constraints.
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