
Tick
 open
 high
 low
 close
 time

Tick
 o = 9
 h = 12
 l = 8
 c = 10
 t = 1:01

ValueWhen
 Ref(close, -1) > Ref(close, 0)
 Ref(high, 0)
 0

Tick
 o = 10
 h = 15
 l = 8
 c = 9
 t = 1:00

Tick
 o = 10
 h = 10
 l = 8
 c = 9
 t = 1:02

Closed lower than previous

Tick
 o = 9
 h = 13
 l = 8
 c = 10
 t = 1:03

Tick
 o = 10
 h = 11
 l = 8
 c = 9
 t = 1:04

Tick
 o = 9
 h = 14
 l = 8
 c = 10
 t = 1:05

Tick
 o = 9
 h = 12
 l = 8
 c = 9
 t = 1:06

Current tick

Returns 12

First tick

A tick closed lower than the previous one
Return current high

Most recent occurrence

Tick
 open
 high
 low
 close
 time

Tick
 o = 9
 h = 12
 l = 8
 c = 10
 t = 1:01

ValueWhen
 Ref(close, -1) > Ref(close, 0)
 Ref(high, 0)
 1

Tick
 o = 10
 h = 15
 l = 8
 c = 9
 t = 1:00

Tick
 o = 10
 h = 10
 l = 8
 c = 9
 t = 1:02

Closed lower than previous

Tick
 o = 9
 h = 13
 l = 8
 c = 10
 t = 1:03

Tick
 o = 10
 h = 11
 l = 8
 c = 9
 t = 1:04

Tick
 o = 9
 h = 14
 l = 8
 c = 10
 t = 1:05

Tick
 o = 9
 h = 12
 l = 8
 c = 9
 t = 1:06

Current tick

Returns 11

First tick

A tick closed lower than the previous one
Return current high

Previous occurrence

Example A

Example B



Tick
 open
 high
 low
 close
 time

Tick
 o = 9
 h = 12
 l = 8
 c = 10
 t = 1:01

ValueWhen
 Ref(close, -2) > Ref(close, -1)
 Ref(high, -1)
 2

Tick
 o = 10
 h = 15
 l = 8
 c = 9
 t = 1:00

Tick
 o = 10
 h = 10
 l = 8
 c = 9
 t = 1:02

Closed lower than previous

Tick
 o = 9
 h = 13
 l = 8
 c = 10
 t = 1:03

Tick
 o = 10
 h = 11
 l = 8
 c = 9
 t = 1:04

Tick
 o = 9
 h = 14
 l = 8
 c = 10
 t = 1:05

Tick
 o = 9
 h = 12
 l = 8
 c = 9
 t = 1:06

Current tick

Returns 10

First tick

One tick back closed lower than two ticks back
Return previous high

Two occurrences back

Example C


