
  

  

Beta and Gamma Distributions 
 

Obtaining the parameters from the mean and standard deviation 
 

Beta Distribution (with  A < X < B ): 

 

The population mean and variance are 
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with constraints   0 A B      and     0 B A       

 

 

Gamma Distribution (with   X > 0 ): 

 

The population mean and variance are 
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The proof for the Gamma distribution is straightforward: 
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Proof for the Beta distribution:  

 

From the formula for the population mean     in terms of  , , ,A B   ,  
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Substitute into the expression for the population variance:  
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