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1. System Overview

The system consists of two Expert Advisors (EAs) that copy trades from a MetaTrader 4 account
(Master) to a MetaTrader 5 account (Slave) in real time. The two EAs communicate through a small text
file in the shared Common\Files folder. No DLL is required.

Role File Platform Function

Master CopyMaster MT4.mqg4 MT4 Reads open trades and writes them to
the shared file. It never trades.

Slave CopySlave MT5.mg5 MT5 Reads the file; opens, modifies and
closes trades.

How It Works
1. On every timer tick (and every price tick) the Master reads the list of open market trades.

2. If the list was read completely and has changed, or the heartbeat is due, a snapshot is written to
the file.

3. The Slave reads the file and accepts it only if the header, the trade count and the end marker are
consistent.

4. The Slave compares the Master list with its own positions: opens new trades, updates SL/TP and
closes trades the Master has closed.

Key Features
< Validated file: header, counters and an end marker; a partial or torn file is never acted upon.

« Comment-based mapping: every Slave position carries the comment CT#<Master ticket>;the
mapping survives a VPS restart.

« Async sending and smart retries: with backoff and a retry cap; no request spam to the broker.
« Partial close: a partial close in MT4 (which creates a new ticket) is followed correctly.

* Reverse mode with SLITP swap, symbol mapping, symbol-data caching and automatic filling-
mode detection.

« Account protection: margin check, position cap, trade-age filter and no re-opening of already
closed copies.

2. Requirements

¢ One Windows PC or VPS with both terminals installed, run by the same Windows user (and the
same privilege level), because Common\Files is per-user.

« MetaTrader 4 with millisecond-timer support (build 600 or newer).

« MetaTrader 5 with a Hedging account. Netting accounts are not supported and the EA refuses to
start.
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e In MT5, Algo Trading must be enabled and the broker must allow automated trading on the
account.

« No DLL is required.

3. Installation and Setup

1. In MT4: open File - Open Data Folder - MQL4 - Experts and copy CopyMaster MT4.mq4
there.

2. In MT5: open File - Open Data Folder - MQL5 - Experts and copy CopySlave MT5.mq5
there.

3. Open each file in MetaEditor and compile with F7. The result must be 0 errors.
4. Right-click Navigator in each terminal and choose Refresh.

5. Drag the Master onto one MT4 chart (any symbol and timeframe). After about 5 seconds of warm-
up the panel status should become ACTIVE.

6. Drag the Slave onto one MT5 chart and make sure Algo Trading is on. The panel status should
become CONNECTED.

Warning: Attach each EA only once, on one chart only. Two Masters with the same file name, or two
Slaves with the same Magic Number on one account, will interfere with each other.

Quick Start: Minimum Settings

InpMasterAccount Slave The Master account number

InpStripTrailing Master Symbol suffix on the Master broker (if any)

InpSymbolSuffix Slave Symbol suffix on the Slave broker

InpLotMultiplier/ Slave Based on the equity ratio, or a fixed lot

InpFixedLot

InpMagicNumber Slave A unique number that does not collide with your manual trades

4. Master Parameters (MT4)

oo

InpFileName CopyTrade MT4  Name of the shared file in Common\Files. Must be identical on
to MT5.csv Master and Slave.
InpStripTrailing . This text is removed from the END of the symbol name (e.g. the

Master broker suffix). Applied repeatedly.
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Parameter

InpSymbolPrefix
InpSymbolSuffix

InpMagicFilter

InpSendSLTP

InpTimerMs

InpHeartbeatMs

InpWarmupMs

InpShowPanel

InpPanelMs

e o

(empty) Prefix added to the symbol name after stripping.

(empty) Suffix added to the symbol name.

0 0 = all trades; otherwise only trades with this Magic Number are
published.

true Publish SL and TP. Trailing-stop changes are carried the same
way.

1 Timer interval in ms. 1 is fastest; real resolution depends on

Windows (about 1 to 16 ms).

200 Heartbeat write interval when nothing changes (minimum 20).
The Slave uses it to know the Master is alive.

5000 Wait time after every (re)connect or EA start before publishing.
Prevents a false empty list from being published.

true Show the on-chart panel. You may turn it off on a VPS.

500 Panel refresh interval (ms).

5. Slave Parameters (MT5)

File and Connection

T

InpFileName

InpMasterAccount

InpStaleMs

Symbol Mapping

CopyTrade MT4  Shared file name; must match the Master.

to MT5.csv

0 Master account number. 0 accepts any account. Always set it on
a real account.

3000 If no heartbeat arrives for longer than this, the Master is
considered lost and the Slave takes no action. Do not go below
2000.

T

InpReplaceFrom

InpReplaceTo

InpSymbolPrefix

(empty) This text inside the symbol name (as sent by the Master) is
replaced.

(empty) Replacement text.

(empty) Symbol prefix on the Slave broker.
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T

InpSymbolSuffix + Symbol suffix on the Slave broker. The default belongs to the
original broker; set it for yours.

InpPreloadSymbols (empty) Comma-separated list of symbols (Master-side names). Added
to Market Watch at start so the first copy of each symbol is not
delayed. Symbol mapping is applied.

Lot Settings
Parameter Default Description
InpLotMultiplier 1.0 Lot multiplier: Master lot x multiplier.
InpFixedLot 0.0 Fixed lot. If greater than zero, the multiplier is ignored.
InpMaxLot 50.0 Maximum lot per trade (0 = no cap).
InpMinLot 0.01 Minimum lot (0 = off). Note: smaller lots are raised to this value.

Trade Settings

T

InpSlippage 50 Maximum allowed slippage (points) for opening and closing.

InpMagicNumber 20241014 Magic Number of copied trades. Only positions with this magic
are managed by the EA.

InpReverseTrade false Reverse Buy/Sell. SL and TP are swapped as well.
InpCopySL true Copy SL (trailing changes are followed too).
InpCopyTP true Copy TP.

InpOnlyNewTrades false If true, trades already open on the Master at the first

synchronisation are ignored.

InpMax0OpenAgeSec 0 Trades older than this many seconds on the Master are not
opened (0 = off).

InpAsyncMode true Asynchronous order sending (faster; simultaneous trades do not
wait for each other).

InpPendingMs 3000 Async mode: how long to wait before re-sending the same order
when no result has arrived (minimum 500).

Account Protection

T

InpMaxPositions 0 Maximum number of copied positions (6 = no cap).

Page 5



User Guide — Fast Copy Trade System MT4 - MT5 (v5.00)

T

InpMinMarginLevel 0.0 Minimum margin level (%) after opening; the trade is skipped if it
would fall below (0 = off). Independently, a trade is never
opened when free margin is insufficient.

InpMaxRetries 6 Maximum attempts to open one trade. After that the EA gives up
on it until it is restarted or the trade leaves the Master list.

InpHistoryDays 14 Deal history for this many days is scanned so a trade that was
already copied and closed on the Slave (e.g. by SL) is not re-
opened. Set it longer than your longest holding time.

Speed, Panel and Log
oo o oo
InpTimerMs 1 Timer interval (ms). 1 is fastest.

InpFullSyncMs 250 Periodic full re-check interval (minimum 50). Used to apply
SL/TP that were temporarily invalid against the stop level.

InpShowPanel true Show the panel.
InpPanelMs 500 Panel refresh interval (ms).
InpShowLogs true Print a log line for every copy in the Experts tab.

6. Symbol Mapping

Order of application: on the Master, InpStripTrailing (removal from the end) first, then the Master
prefix and suffix. On the Slave, InpReplaceFrom/To first, then the Slave prefix and suffix.

Master symbol Slave symbol Required settings

EURUSD EURUSD+ Slave: InpSymbolSuffix = +

EURUSD. r EURUSD Master: InpStripTrailing = .r
Slave: InpSymbolSuffix empty

XAUUSD GOLD Slave: InpReplaceFrom = XAUUSD, InpReplaceTo =
GOLD

Slave suffix empty

Tip: List your traded symbols in InpPreloadSymbols so they are ready when the EA starts and the first
copy of each symbol is not delayed. If a symbol cannot be found, Symbol not found appears in the log;
check the mapping or Market Watch.
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7. Lot Calculation

1. If InpFixedLot > 0 that value; otherwise Master lot x InpLotMultiplier.
2. Apply InpMinLot and InpMaxLot.

3. Round down to the symbol volume step.

4

. Clamp to the broker minimum and maximum volume.

Direct calculation
0.01 0.5 0.01 0.005 is raised to 0.01 by InpMinLot=0.01

0.37 0.1 0.03 0.037 is rounded down to the 0.01 step

Note: Applying InpMinLot can make the copy larger than proportional. If that is unwanted, set
InpMinLot to 0 (the broker minimum volume still applies).

8. Trade Behaviour

* Opening: a new Master trade is opened on the Slave with the comment CT#<ticket>. If SL/TP
violate the broker Stops Level, the trade opens without them and they are applied automatically
later.

¢ Closing: when a trade disappears from the Master list, the matching Slave position is closed.

e SLITP and trailing: changes are followed (when InpCopySL and InpCopyTP are on), validated
against the minimum distance.

< Partial close: MT4 creates a new ticket with the comment from #. ... The Slave links it to the
earlier ticket and closes only the excess volume. This is not applied in InpFixedLot mode.

« Pending orders: are not copied. Once triggered and turned into market trades, they are copied.

« Manual close on the Slave: if you close a copied position manually (or its SL/TP closes it), the
EA does not re-open it.

* Master lost: Slave positions stay open and unmanaged (an automatic close-all is intentionally
absent). The Slave takes no action until the Master returns.

« Restart: after a Slave or VPS restart, the mapping is rebuilt from position comments and deal
history.
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9. Panels

Master Panel
Status: ACTIVE Master is connected and publishing.

Status: WARM-UP In the post-connect wait period; data is written with a "not ready" flag and the
Slave does nothing.

Status: BROKER MT4 is disconnected from its broker.

DISCONNECTED

Status: WRITE ERROR Writing the file fails (file lock, permissions, antivirus).

Open: N Writes: W N is the number of published trades. W is the count of successful file writes since

the EA started. It rises about 5 times per second (heartbeat) when idle; if it stalls,
something is wrong. It is a display counter only.

File: N bytes Current size of the shared file. Because the file is rewritten each time, it always
(overwritten) stays small and constant.

Slave Panel
Status: CONNECTED Master is active and the Slave is copying.
Status: MASTER LOST No Master heartbeat for longer than InpStaleMs.

Status: MASTER WARM-UP The Master is not ready yet; the Slave waits.
(idle)

Status: AUTOTRADING OFF = Automated trading is not allowed in the terminal, the EA or the account, or the
terminal is not connected to the broker.

IPC: x ms avg y max z Delay between the Master write and the Slave read (last, average, maximum).
Measurement resolution is about 15 ms.

M:n S:n ASYNC/SYNC Number of Master trades and Slave positions, and the sending mode.

Copied: n Number of trades copied since the EA started.

10. Safety and Live-Account Use

Warning: This code has not yet been tested on a live or demo broker. Complete the demo checklist
before going live. There is no guarantee of profit or execution speed.

Page 8



User Guide — Fast Copy Trade System MT4 - MT5 (v5.00)

Built-in Protections
« A partial, stale or wrong-account file is rejected.

* The Master does not publish "ready" data during warm-up or while disconnected, and the Slave
closes nothing while it is "not ready".

» Positions without a CT# comment are never closed (a warning only).
» Retries use backoff and a cap; the broker is not spammed with repeated requests.

¢ Margin, position-cap and margin-level checks before opening.

Suggested Starting Settings

InpMasterAccount Master account number Prevents reading another account's file
InpOnlyNewTrades true Old trades are not opened on first start
InpMax0OpenAgeSec 10 No stale trades after a reconnect
InpMinMarginLevel 300/200 Conservative / moderate
InpMaxPositions ~2x the Master maximum Error ceiling

InpHistoryDays 30 Longer than your longest holding time
InpSlippage 30 (5-digit forex) / 50+ (gold) = Raise if you see many requotes

VPS and Windows Setup
* Run both terminals as the same Windows user with the same privilege level.
* Exclude the Common\Files folder from Windows Defender real-time scanning.
« Set the Power Plan to High Performance and disable Sleep.

« Inthe Expert Advisors options of both terminals enable Algo Trading and clear the options that
disable it when the account or profile changes.

e Put both terminals in Windows Startup and prevent automatic Windows Update restarts during
trading hours.

« Choose a VPS close to the Slave broker server; most latency comes from order execution at the
broker.

Demo Checklist (Pass Criteria)
« Average IPC in the panel under about 30 ms and maximum under about 100 ms.
* No GIVE UP, WRITE ERROR or no CT# comment messages in the log.
* Opening, closing, SL/TP changes, trailing and partial close are copied correctly.

¢ Master disconnect and reconnect: the Slave does not close anything wrongly.
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« Slave restart and VPS restart: everything resumes automatically and no duplicate trade is

opened.

* Go live with 0.01 lot first.

11. Troubleshooting

MASTER LOST

MASTER WARM-UP

AUTOTRADING OFF

WRITE ERROR (Master)

Symbol not found

no CT# comment

GIVE UP opening

Nothing is copied

Duplicate trades
Trade opened without
SL

High IPC

Invalid stops/No

money / Market closed

Master not running; different file
name; different Windows user; MT4
disconnected.

First 5 seconds after connection
(normal).

Algo Trading off; automated trading
disallowed on the account; terminal
disconnected.

File lock, permissions or antivirus.

Wrong symbol mapping or suffix.

The broker rewrites position
comments.

Repeated failures (e.g. market
closed, margin, invalid volume).

InpOnlyNewTrades,
InpMaxOpenAgeSec,
InpMaxPositions,
InpMagicFilter, or the trade is
already in history.

Two Slaves with the same Magic or
two Masters with the same file.

SL violated the broker minimum
distance.

Antivirus, CPU load, Windows timer.

Broker limit or account condition.
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Check the Master panel; compare file names;
check the file modified time in Common\Files.

If it persists, check MT4 broker connection.

Check the Algo Trading button and EA
settings; contact the broker.

Exclude the folder from the antivirus; check
the Windows user.

Fix InpSymbolSuffix / InpReplaceFrom and
verify the symbol in Market Watch.

Safe copying is not possible; contact the
broker or use another broker.

See the cause in the log, fix it and re-attach
the EA.

Review these parameters and the Slave log.

Use only one instance of each EA.

Normal; it is applied automatically once valid.

Antivirus exclusion, High Performance plan,
close other applications.

See the return code in the log and fix the
condition.



User Guide — Fast Copy Trade System MT4 - MT5 (v5.00)

12. Log Messages

e

OPEN sym type lot=.. #ticket
ipc=.. master->send=.. call=..

CLOSE ../ PARTIAL ..

OPEN FAIL /ASYNC OPEN FAIL/
CLOSE FAIL

OPEN SKIP .. margin too low
SKIP old master trade #.
GIVE UP opening master #.

WARNING: position #.. no CT#
comment

Slave stopped | Copied: N

13. FAQ

An open order was sent. In Async mode this means "sent", not
necessarily "executed”. ipc is the file delay, master->send is from the
Master write to sending, call is the duration of the send call.

A close (full or partial) order was sent.

The order was rejected; the code and text are shown and a backoff
retry follows.

Not opened due to insufficient margin or margin level.
The trade was older than InpMax0OpenAgeSec.
After InpMaxRetries failures this trade was abandoned.

A position with our magic but no CT# comment was found and left
untouched.

EA stopped, with the copy count.

What is W in the Master panel?

It is the counter of successful file writes, used only to see that the Master is alive. A rising number

means the Master is healthy.

Does the file grow? Should it be cleared daily?

No. The file is fully rewritten each time and holds only the current state of open trades (a few hundred
bytes per trade). Its size is shown in the Master panel. A daily clear is unnecessary and the moment of

deletion would introduce a new risk.

Can | run multiple Slaves or Masters?

Several Slave terminals can read the same file. For multiple Masters use different file names, and use a
different Magic Number on each Slave instance.

How do | change settings?

Remove and re-attach the EA (or change values in its Properties). Removing the EA does not close

open trades.

What speed can | expect?

The file stage is usually tens of milliseconds or less, but Windows timer resolution is about 1 to 16 ms.

Most latency comes from order execution at the broker and network distance, which the code cannot

control.
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14. Limitations and Disclaimer

* MT4 (Master) to MT5 (Slave) only, and Hedging accounts only.
¢ Both terminals must run on the same Windows machine under the same user.

« Prices, spreads, slippage and swaps differ between brokers; results of the two accounts will not
be identical.

¢ The code has not been tested in a real environment; complete the demo before using real money.

« This guide and the code are not financial advice. Trading involves risk and use is at the user's
own responsibility.
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