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Abstract. Integration of a set-valued map depending on a parameter is examined. If
a point in the range depends measurably on the parameter, then it is the integral of a
selection that depends measurably on the parameter. This is proved in the paper and
applied in two cases: a control setting, where a Filippov-type lemma for chattering sys-
tems is verified, and an optimization problem, where existence of unvarying solutions to
asymptotic stochastic maximization is established.
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