function ElliotWaveOscSeries : integer;
begin
    var sName: string;
    sName := 'ElliotWaveOsc(' + GetSymbol() + ')';
    Result := FindNamedSeries( sName );
    if Result >= 0 then
        Exit;
    Result := SubtractSeries(SMASeries(#Average, 5), SMASeries(#Average, 35));
end;

function ElliotWaveOsc( Bar: integer): float;
begin
    Result := GetSeriesValue( Bar, ElliotWaveOscSeries );
end;

function ElliotTrendSeries(Len : integer; trigger : float) : integer;
begin
    var eo, trend, L, H : integer;
    var ET, i : integer;

    var sName: string;
    sName := 'ElliotTrend(' + GetSymbol() + ',' + IntToStr( Len ) +
                ',' + FloatToStr( trigger ) + ')';
    Result := FindNamedSeries( sName );
    if Result >= 0 then
        Exit;

    ET := CreateSeries;
    eo := ElliotWaveOscSeries;
    L := LowestSeries(eo, Len);
    H := HighestSeries(eo, Len);


    for i := 0 to BarCount - 1 do
    begin
        trend := 0;
        if @eo[i] = @H[i] then
            trend := 1
        else if @eo[i] = @L[i] then
            trend := -1;
        if (trend = -1) and (@L[i] < 0) and (@eo[i] > (-1 * trigger * @L[i])) then
            trend := 1;
        if (trend = 1) and (@H[i] > 0) and (@eo[i] < (-1 * trigger * @H[i])) then
            trend := -1;
        @ET[i] := trend;
    end;

    Result := ET;
end;

function ElliotTrend(Bar , Len : integer; trigger : float) : float;
begin
    Result := GetSeriesValue( Bar, ElliotTrendSeries(Len, trigger) );
end;

function ElliotWave345UpSeries(Len : integer; trigger : float) : integer;
begin
    var res, wave : integer;
    var ET, Osc, i : integer;

    var HiOsc, HiPrice, HiOsc2, HiPrice2 , price: float;

    var sName: string;
    sName := 'ElliotWave345Up(' + GetSymbol() + ',' + IntToStr( Len ) +
                ',' + FloatToStr( trigger ) + ')';
    Result := FindNamedSeries( sName );
    if Result >= 0 then
        Exit;

    ET := ElliotTrendSeries(Len, trigger);
    Osc := ElliotWaveOscSeries;

    HiOsc := -999;
    HiPrice := -999;
    HiOsc2 := -999;
    HiPrice2 := -999;

    res := CreateSeries;
    @res[0] := 0;

    for i := 1 to BarCount - 1 do
    begin
        price := @#Average[i];
        if (@ET[i] = 1) and (@ET[i-1] = 0) and (@Osc[i] > 0) then
        begin
            HiOsc := @Osc[i];
            HiPrice := price;
            wave := 3;
        end;
        if (wave = 3) then
        begin
            if (HiOsc < @Osc[i]) then
                HiOsc := @Osc[i];
            if (HiPrice < price) then
                HiPrice := price;
            if (@Osc[i] < 0) and (@ET[i] = 1) then
                wave := 4;
        end;
        if (wave = 4) and (price = Highest(i, #Average, 5)) and (@Osc[i] >= 0) then
        begin
            wave := 5;
            HiOsc2 := @Osc[i];
            HiPrice2 := price;
        end;
        if (wave = 5) then
        begin
            if (HiOsc2 < @Osc[i]) then
                HiOsc2 := @Osc[i];
            if (HiPrice2 < price) then
                HiPrice2 := price;

            if (HiOsc2 > HiOsc) and (HiPrice2 > HiPrice) and (@ET[i] = 1) then
            begin
                wave := 3;
                HiOsc := HiOsc2;
                HiPrice := HiPrice2;
                HiOsc2 := -999;
                HiPrice2 := -999;
            end;
        end;

        if @ET[i] = -1 then
        begin
            wave := -3;
            HiOsc := -999;
            HiPrice := -999;
            HiOsc2 := -999;
            HiPrice2 := -999;
        end;

        @res[i] := wave;
    end;
    Result := res;
end;

function ElliotWave345Up(Bar, Len : integer; trigger : float) : float;
begin
    Result := GetSeriesValue( Bar, ElliotWave345UpSeries(Len, trigger) );
end;
