What size are these little mini tiny screws on 1/4 and 3/8 lathe turning sets? China import?

Try M2.5-0.45 x 7, which is metric 2.5 mm, pitch 0.45 mm, length 7 mm, 50 pieces cost about $8 (2014)
Or try

M4-0.7 x 16 used for cut-off blades etc.
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