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Abstract: The classical Hermite-Hadamard inequality gives us an estimate
for the integral mean M (f) of any continuous convex function f : [a,b] — R.
Precisely, M (f) lies always between the value of f at the midpoint of [a, b] and
the arithmetic mean of the values of f at the endpoints of [a,b]. This fact has
a very nice generalization within Choquet’s theory, by replacing the interval
[a,b] by any compact convex set K in a locally convex Hausdorff space, and
the normalized Lebesgue measure dz /(b — a) by any Borel probability measure
on K. In this case, the role of the midpoint is taken by the barycenter of K.
Recently, it was noticed that we can go further, by allowing the use of certain
signed measures, thus extending the celebrated Steffensen-Jensen inequality.
This fact, as well as the ramifications of the Hermite-Hadamard inequality, will
make the subject of my talk.
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