0 0.2 0.4 0.6 0.8 1 0 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9

Lag 1-day autocorrelation

Ratio of time - average vs. daily variance

N = 30 days

N = 90 days

N = 365 days