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FalieGumbelMogensternCopula(3) QuantLib afieGumbelMorgensternCopula(3)

NAME
FalieGumbelMorgensternCopula - Farlie-Gumbel-Morgenstern copula.

SYNOPSIS
#i ncl ude <ql / mat h/ copul as/ farli egunbel nor genst er ncopul a. hpp>

Inherits binary_function< Real, Real, Real >.

Public Member Functions
FarlieGumbelM or gensternCopula (Real theta)
Real operator () (Real x, Real y) const

Detailed Description
Farlie-Gumbel-Morgenstern copula.

Author
Generated automatically by Doxygen for QuantLib from the source code.
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