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Cluster Neutral Book Builder
Expert advisor (trading robot) · MetaTrader 5 · MQL source code included

About this tool

Cluster Neutral Book Builder is an expert advisor (trading robot) for MetaTrader 5 based on ATR. It can

size trades from your balance and risk percent. It has 13 settings, such as Symbol list, Correlation tf and

Correlation bars. MQL source code included.

Files in the download: ClusterNeutralBookBuilder.ex5, ClusterNeutralBookBuilder.mq5,

ClusterNeutralBookBuilder.txt.

Trading robots can lose money. Check every setting and test on a demo account before using real funds.

Indicators used in the code: ATR.

Settings (13)

These are the inputs you see when you attach the tool to a chart. Defaults are the values in the code.

Setting Default What it does

Symbol list
(InpSymbolList)

EURUSD,GBPUSD
,AUDUSD,NZDUS
D,USDCAD,USDC
H

Comma-separated candidate symbols

Correlation tf
(InpCorrelationTf)

PERIOD_D1 Timeframe the return series is built from

Correlation bars
(InpCorrelationBars)

60 Number of bar-to-bar returns used per correlation pair

Cluster threshold
(InpClusterThreshold)

0.55 Minimum absolute Pearson correlation to join two symbols
into one cluster

Momentum bars
(InpMomentumBars)

10 Bars back used to rank relative strength inside a cluster

Risk percent per leg
(InpRiskPercentPerLeg)

0.5 Percent of equity risked per leg (per symbol), before
cluster balancing

Atr period
(InpAtrPeriod)

14 ATR period used for volatility-based sizing

Rebalance interval hours
(InpRebalanceIntervalHours)

12 Hours between full re-cluster and re-size passes
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Magic number
(InpMagicNumber)

20272001 Magic number identifying this book's own positions

Slippage pips
(InpSlippagePips)

5 Slippage allowance, in pips

Dry run
(InpDryRun)

false true = log intended actions only, never trades

Max retries
(InpMaxRetries)

5 Attempts per order action before giving up

Retry wait ms
(InpRetryWaitMs)

500 Pause between attempts, milliseconds

How to install

1. Download the ZIP from your PolyMaria library and unzip it.

2. In MetaTrader 5 open File -> Open Data Folder, then go to MQL5 -> Experts.

3. Copy the .mq5 file(s) there. Put any .mqh files in MQL5 -> Include.

4. Open the .mq5 file in MetaEditor and press Compile (F7) if MetaTrader does not show it.

5. Drag the expert advisor from the Navigator onto a chart, check the settings, allow Algo/Auto Trading

and press OK.

6. Test it first on a demo account or in the Strategy Tester.

Good to know

• Test every expert advisor on a demo account or in the Strategy Tester before trading real money.

• Past results of any tool do not guarantee future results. Trading involves risk.

• Questions? Open the tool page:

https://polymaria.net/product/cluster-neutral-book-builder-mt5--source-df8fcb17350fd9e604307487
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