
We define the joint density function of X and Y as :

f X ,Y (x , y )=
1
4
for(x , y)∈{(0,0) ,(1,1) ,(1,−1) ,(2,0)} ,0otherwise

 
(a) Find the covariance of X and Y, 𝐶𝑜𝑣(𝑥,𝑦). 

(b) Find the correlation coefficient of X and Y, 𝜌𝑋𝑌. 


