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Abstract

In this paper, we give the Lipschitz condition for a class of discrete-time control problems in which
the system has unique solution. Further, we present the control variable transformation function
by using the control parameterization method. As a result, the optimal control problem we are
considering is converted to a nonlinear differentiable programming problem. Then we put for-
ward a class of first-order optimality conditions for this optimal control problem. Finally, two
examples are provided to demonstrate the effectiveness of the proposed first-order optimality
conditions.
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