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Why not 0-1 quadratic programming ?

What can I do with (0-1 QMKP) ?

I can make a change of variables !

For all x ∈ {0;1}, for all y ∈ [0, U(y)], and for all e ∈ R, 
e=xy if and only if the following constraints are satisfied :
   e <= x U(y)
   e <=y
   e >= y – (1-x)U(y)
   e >=0

Make an example !
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