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The time series analysis for the sequences of pitch and duration of ad-lib

playing in Jazz

Toru Komaki
Economics Department, Sapporo University

The time series analysis is applied to the sequences of pitch and duration of ad-lib playing in Jazz.
Autocorrelation, Gaussian AR, Integer AR, and VAR models are estimated. Granger causality is tested
by estimated VAR model. The applied data are the theme of Confirmation, and the ad-lib playing in
the piece by Charlie Parker and Clifford Brown. The character of playing is found in the length of lag

and estimated parameters of the models.
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(0.013) (0.009) (0.009) (0.008) (0.009) (0.008) (0.006)
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