
OHLC Bar
 open
 high
 low
 close
 time

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

ValueWhen
 Ref(high,-1) < Ref(high,-2) > Ref(high,-3)
 llv(low,3)
 0

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

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

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

Bar
 o = 9
 h = 14
 l = 7
 c = 10
 t = 1:05

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

Return lowest low of the last three bars
Most recent occurrence

Example Z

Tick
 bid
 ask
 mid
 time

Tick Tick Tick Tick Tick Tick Tick Tick Tick Tick C
 b = 9
 a = 11
 m = 10
 t = 1:06:200

Tick Tick Tick

ValueWhen condition is true on two bars.
Right match (most recent occurrence) is taken.

Second to last bar "high" is higher than neighbors Returns 7

1m bar from
first 3 ticks

llv() on these three bars



OHLC Bar
 open
 high
 low
 close
 time

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

ValueWhen
 Ref(high,-1) < Ref(high,-2) > Ref(high,-3)
 llv(low,3)
 1

Bar
 o = 10
 h = 10
 l = 6
 c = 9
 t = 1:02

Bar
 o = 9
 h = 13
 l = 7
 c = 10
 t = 1:03

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

Bar
 o = 9
 h = 14
 l = 7
 c = 10
 t = 1:05

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

Return lowest low of the last three bars
Most recent occurrence

Example Z2

Tick
 bid
 ask
 mid
 time

Tick Tick Tick Tick Tick Tick Tick Tick Tick Tick C
 b = 9
 a = 11
 m = 10
 t = 1:06:200

Tick Tick Tick

ValueWhen condition is true on two bars.
Left match (second most recent occurrence) is taken.

Second to last bar "high" is higher than neighbors Returns 6

1m bar from
first 3 ticks

llv() on these three bars


