MASSIVE

SAMPLE APPLICATION

The One Stop Shop for Market Data

Every number on this screen is a Massive API response: accurate, real-time pricing across every major
asset class, behind one consistent API design pattern. From the dashboard you see here, to the analysis

running behind it.

yourapp.com — powered by Massive

Markets Portfolio Research

Sample Invest

Search tickers...

AAPL

Apple Inc - NASDAQ

° Earnings Jan 29 - confirmed

w @ v

1D 5Y MAX

295.63

295.63

© nseo 295.40 Spread $0.23 Buy

e AAPL300C-Jun’26 [V24.3% A0.46 0-0.08 Ol48.2K

US 10Y 412% SOFR 4.28%

o

CPlyly 3.7% Unemp. 4.2%

THE DATA BEHIND EACH ELEMENT

Price history & aggregates — custom OHLCV bars, any timespan.
GET /v2/aggs/ticker/{ticker}/range

Options chain & Greeks — the full OPRA tape with IV and open
interest. GET /v3/snapshot/options/{ticker}

Filings & disclosures — 8-K events categorized to a 3-level
taxonomy. GET /stocks/filings/8-K/vX/disclosures

Scheduled corporate events — earnings, dividends & splits from
TMX. GET /tmx/vl/corporate-events

Put accurate, real-time data behind your product

295.63

A +4.01(+1.38%)

o KEY STATS

Market cap $4.38T
P/E (TTM) 35.7
EV/EBITDA 27.6
ROE 1151%
Free cash flow $129.2B

e LATEST FILING

8-K - Debt issuance — senior notes across
seven tranches, due 2028-2056.

capital_and_financing > debt_issuance

Q WATCHLIST

NVDA 221.48 +0.9%
1:SPX 7,266.99 +0.2%
ES 7,289.25 +0.4%
X:BTCUSD 124,618 +2.4%
C:EURUSD 1.0842 -01%

Real-time NBBO quotes — tick-level, nanosecond timestamps. GET
/v3/quotes/{ticker}

Fundamentals & ratios — SEC financials joined to daily prices. GET
/stocks/financials/vi1/ratios

Cross-asset snapshots — equities, indices, futures, crypto & FX,
one response shape per asset class. GET /v2/snapshot

The macro backdrop — Treasury yields, inflation & funding
conditions. GET /fed/vl/treasury-yields

sales@massive.com

Reach out to sales@massive.com for more info — unlimited use, transparent terms.
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MASSIVE

Product
Factsheet.

Market data infrastructure built for hobbyists, institutions, and everyone in between.
Real-time and historical data across every major asset class, delivered through one
APl with standardized schemas, unlimited use, and transparent terms.

PRODUCTS COVERED IN THIS FACTSHEET

01 Equities Real-time and historical US equities: Pricing, Reference, and
Fundamentals

02 Options The complete OPRA tape with Greeks, Implied Volatility, and Open
Interest
03 Fundamentals, Ratios, Filings & Standardized financials and ratios, 13-F holdings, 8-K events, and
Disclosures risk factors
04 Indices 11,000+ global indices from Cboe, CME, and Nasdaq
05 Futures Real-time and historical futures pricing and reference: CME,

CBOT, COMEX, NYMEX

06 Currencies Crypto and FX market data in a single product, with no exchange
fees
07 AltData ETF Global constituents, flows & analytics; the US macro

Economy API; TMX corporate events

massive.com



MASSIVE PRODUCT FACTSHEET - 01

Equities

Comprehensive US equities market data through one modern platform. Real-time prices are powered by Massive's
proprietary Fair Market Value (FMV) pricing engine, with expansion entitlements widening coverage to venue-
specifc or the consolidated feeds' (SIPs) trades and quotes. Built for unlimited use and engineered to scale to
millions of requests per minute via REST, WebSocket, and Flat Files.

23+ Years 100% Volume
PRICING HISTORY.. ALL US EXCHANGES
AND COUNTING AND TRFS CAPTURED

== DATASETS INCLUDED

PRICING & MARKET DATA

>_ Real-time FMV prices: Massive's proprietary real-time
price for every US-listed security. No exchange licensing
required

>_ Trades & NBBO quotes: Tick-level records with
nanosecond SIP timestamps, exchange IDs, and trade &
quote conditions

>_ Aggregates: Per-second, minute, daily, & custom OHLCV
bars with VWAP and trade counts

>_ Snapshots: Current state of a single ticker, a custom
basket, or the entire US market in one request

>_ Technical indicators: SMA, EMA, RSI, & MACD computed
server-side for any ticker and window

4AM-8PMET 1 Billion+
EXTENDED HOURS REQUESTS SERVED
COVERED BY DEFAULT DAILY

REFERENCE & FUNDAMENTAL DATA

_ Company reference: Ticker details, logos & branding,

market cap, shares outstanding

_ Corporate actions: Splits, dividends, and ticker change

events

_ SEC financials: Balance sheets, income statements, cash

flow statements, & ratios from EDGAR filings

_ Short interest & short volume: FINRA-reported bi-

weekly short interest and daily off-exchange short
volume

_ IPOs: Historical and upcoming listings

_ News: Consolidated multi-source feed with ticker

tagging
== EXPANSION FEEDS AVAILABLE TO LICENSE
Full Market (SIP) The complete consolidated tape (CTA + UTP) in real time: every trade and quote from all
US exchanges and TRFs.
Delayed SIP The same complete consolidated tape, 15-minute delayed.
IEX Real-time trades and BBO quotes sourced from the Investors Exchange.
Cboe EDGX Real-time trades and BBO quotes direct from the Cboe EDGX equities exchange.
Nasdaq Last Sale Plus Real-time trades from Nasdaq venues and the Nasdaqg TRF.
Nasdaq Basic Real-time trades AND BBO quotes from Nasdaq venues and the Nasdaq TRF.

== HISTORY

Complete trade and quote history since September 2003, more than 20 years of tick data. Each day'’s full session is

available at midnight ET. Available to download in bulk via Flat Files.

MASSIVE - massive.com
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MASSIVE PRODUCT FACTSHEET - 02

Options

G

The complete OPRA tape, plus Greeks, Implied Volatility, and Open Interest. Intraday prices are powered by
Massive's proprietary Fair Market Value (FMV) pricing engine, with expansion entitlements extending coverage to
the full OPRA market in real-time or behind a 15-minute delay. Built for unlimited use and engineered to scale to
millions of requests per minute via REST, WebSocket, and Flat Files.

July 2014 March 2022 10M+ 15TB+
TRADE HISTORY START QUOTE HISTORY START OPTION CONTRACTS OF DATA PROCESSED
SUPPORTED DAILY

== DATASETS INCLUDED
PRICING & MARKET DATA REFERENCE & FUNDAMENTAL DATA

>_ Trades & quotes: Tick-level, nanosecond precision >_ Contract metadata: Contract type, exercise style,

>_ Aggregates: Per-second, minute, daily, & custom OHLCV primary exchange, shares per contract, CFl code

bars >_ Point-in-time contract history: Query any contract as it

>_ Chain snapshots: The full option chain in one query existed on a given date

>_ Underlying reference & news: Company details, logos,

>_ Greeks: Delta, gamma, theta, vega . ) ) )
financials, and news for the underlying ticker

>_ Implied volatility: Real-time
>_ Open interest: Updated daily before the open. History

coming soon.

== EXPANSION FEEDS AVAILABLE TO LICENSE

OPRA Full Market Every trade and NBBO quote for all listed US options contracts, in real time.

OPRA Delayed The same full OPRA tape, 15-minute delayed.

== HISTORY

Full OPRA tape: trade history back to July 2014, quote history back to March 2023. The complete market tape is
published at midnight ET each trading day.

== SAMPLE CSV RESPONSES Live API data - retrieved Jun 12, 2026

Trades GET /v3/trades/{optionsTicker}

exchange, participant_timestamp,price,sequence_number,sip_timestamp,size
313,1781290688607712435,4.15,2666277574,1781290688607728524,12
325,1781290647375741206,4.20,2659860677,1781290647375759823, 1

Quotes GET /v3/quotes/{optionsTicker}

ask_exchange,ask_price,ask_size,bid_exchange,bid_price,bid_size,sequence_number,sip_timestamp
302,4.20,137,302,4.05,70,2686200848,1781290886033827320
301,4.20,77,302,4.05,70,2686009261,1781290884560257737

Contracts GET /v3/reference/options/contracts

ticker,underlying_ticker,contract_type,exercise_style,strike_price,expiration_date,shares_per_contract,cfi
0:AAPL260618C00290000,AAPL, call,american,290.0,2026-06-18,100, 0CASPS
0:AAPL260618C00292500,AAPL, call,american,292.5,2026-06-18,100, 0CASPS

MASSIVE - massive.com © 2026 Massive - Page 3 of 11



MASSIVE PRODUCT FACTSHEET - 03

Fundamentals & Ratios

H

Standardized company fundamentals parsed from SEC filings and joined to daily prices for ready-to-use ratios.
Full income statement, balance sheet, and cash-flow detail across quarterly, annual, and trailing-twelve-month
periods, plus valuation, profitability, liquidity, and leverage ratios — with share-supply and short-selling metrics —
all in one consistent schema.

7 130+ Q-A-TTM SEC + FINRA

DATASETS DATA FIELDS REPORTING PERIODS SOURCED

== DATASETS & DATA FIELDS

Income Statement Ratios

Revenue & profit: revenue, cost of revenue, gross profit, operating Valuation: P/E, P/B, P/S, P/CF, P/FCF, EV/sales, EV/EBITDA

income, EBITDA Size & price: market cap, enterprise value, price, average volume
Operating expense: R&D, SG&A, depreciation & amortization, other, Profitability: return on assets, return on equity, EPS

total operating expenses Liquidity: current, quick, cash

Non-operating: interest income, interest expense, other Leverage & income: debt-to-equity, dividend yield, free cash flow

income/expense, equity in affiliates, total other income/expense
Earnings: pre-tax income, income taxes, consolidated net income, Short Interest
net income to common, noncontrolling interest, discontinued &

extraordinary items Bi-weekly (FINRA): short interest, days to cover, average daily

. . . . volume, settlement date
Per share: basic & diluted EPS, basic & diluted share counts,

preferred dividends declared Short Volume

Balance Sheet Daily (FINRA): short volume, short-volume ratio, total volume,
exempt & non-exempt
By venue: NYSE, Nasdaq Carteret, Nasdaqg Chicago & ADF (each

with exempt)

Current assets: cash & equivalents, short-term investments,
receivables, inventories, other current, total current assets
Long-term assets: PP&E (net), goodwill, intangibles (net), other
assets, total assets Float

Liabilities: accounts payable, current debt, deferred revenue,

accrued & other current, long-term debt & leases, other noncurrent, Tradable supply: free float, free-float %, effective date
total current & total liabilities

Equity: common & preferred stock, additional paid-in capital,

retained earnings, treasury stock, accumulated OCI, other &

noncontrolling interest, total equity, total liabilities & equity

Cash Flow Statement

Operating: net income, depreciation & amortization, change in
working capital, other operating, net cash from operations
Investing: capital expenditures, PP&E sales, other investing, net
cash from investing

Financing: dividends, long- & short-term debt issuance/repayment,
other financing, net cash from financing

Reconciliation: FX effect, discontinued-operations flows,
noncontrolling interests, other adjustments, net change in cash

== SAMPLE: RATIOS (AAPL, TTM JOINED TO LAST CLOSE) Live AP data - retrieved Jun 18, 2026
TICKER PRICE MKT CAP P/E P/B P/S EV/EBITDA ROE DEBT/EQ FREE CASH FLOW
AAPL 298.01 $4.38T 357 411 97 276 115.1% 0.80 $129.2B

MASSIVE - massive.com



MASSIVE PRODUCT FACTSHEET - 03

Filings & Disclosures

SEC filings as structured data, not documents. Quarterly 13-F institutional holdings, 8-K material-event disclosures
categorized against a three-level taxonomy, standardized risk factors from annual reports, and the complete EDGAR
master index — every record linking back to its source document on SEC.gov. Delivered via REST API.

B

13-F 8-K 140 100%

HOLDINGS OF EVERY EVENTS CATEGORIZED + RISK CATEGORIES, 3- DIRECT LINKS TO

$100M+ MANAGER SUPPORTING TEXT LEVEL TAXONOMY SOURCE ON SEC.GOV
== USE CASES Live API data - retrieved Oct 22, 2026
Material events on price GET /stocks/filings/8-K/vX/disclosures - GET /v2/aggs

NVDA weekly bars, Apr-Oct 2026, with categorized 8-K disclosures overlaid the week filed. Green bars closed up; red bars closed down.

o o © o

$250 | | ! 1
$220 i-il‘i T i IT. *l.* I*
$190 - I ! ' + l f ' !
$160 ' ' ' '
Apr May Jun Jul Aug Sep Oct
Jun 18 - Debt issuance — $25.0B of senior notes across seven 6 Jul 2 - Executive appointment — new EVP, Worldwide Field
tranches, 4.250%-5.625%, due 2028-2056. capital_and_financing Operations, hired after 26 years at Microsoft.
> debt_issuance leadership_and_governance > executive_officer_appointment
Aug 17 - Material agreement — SB Energy partnership for a Q Sep 3 - Acquisition agreement — definitive agreement to acquire
4.25 GW Al campus; lease guaranties capped at $105B. Hugging Face for ~$11.9B plus a ~$1.0B retention program.
operations_and_strategy > partnership_or_collaboration strategic_transactions > acquisition_agreement
Institutional ownership GET /stocks/filings/vX/13-F  Risk factor profile GET /stocks/filings/vX/risk-factors
Bridgewater Associates’ NVDA stake from Form 13F-HR: built 44 risk factors tagged in NVIDIA's FY2026 10-K, by primary category.
through Q1 26, trimmed in Q2.
Regulatory & compiiance - [ D °
A +0.83W sh strategic & competitive | N D
A +1.36M sh 4.69M ¥ -0.83M sh
3.87M 3.87M External & systeric D
Operational & execution D 7
2.51M
Financial & market _ 5
Technology & information _ 5
Governance & stakeholder _ 4
Q325 Q425 Q1°26 Q226
filed Nov 13 '25 filed Feb 13 '26 filed May 15 '26 filed Aug 14 °26

== ENDPOINTS

Institutional Holdings GET /stocks/filings/vX/13-F Positions, shares, value, voting authority, quarterly.

Material Event Disclosures GET /stocks/filings/8-K/vX/disclosures Events tagged to a 3-level taxonomy, with source text.

Risk Factors GET /stocks/filings/vX/risk-factors Standardized risk disclosures by ticker, CIK, and filing date.
Risk Categories GET /stocks/taxonomies/vX/risk—factors Full taxonomy: 7 x 28 x 140 categories, with definitions.
SEC EDGAR Index GET /stocks/filings/vX/index All filings: form types, CIKs, accession numbers, URLs.

Source: Massive API, retrieved Oct 22, 2026. Prices: split-adjusted weekly aggregates. Holdings: Bridgewater Associates, LP 13F-HR (CIK 0001350694).
Events & risk factors: NVIDIA Corporation (CIK 0001045810).

MASSIVE - massive.com © 2026 Massive - Page 5 of 11



MASSIVE PRODUCT FACTSHEET - 04

Indices

Real-time values for the world’'s benchmark indices, with prices updating every second during market hours.
Subscribe to the index families that match your use case, from Nasdag, CME Dow Jones, and the full Cboe index
complex, through REST APIs or WebSocket streams.

11,000+ 1sec 9 SPX
INDICES COVERED VALUE UPDATE INDEX FEED FAMILIES + DJI, NDX, VIX, COMP
FREQUENCY

== DATASETS INCLUDED

PRICING & MARKET DATA REFERENCE & FUNDAMENTAL DATA
>_ Index values: Real-time, updated every second >_ Reference data: All supported and historical index
tickers

>_ Aggregates: Minute through daily OHLC bars

. . . . > . - i _
>_ Previous-day data: Prior close alongside live values WebSocket channels: Per-second values & minute-bar

streams
>_ Snapshots: Full universe or a custom basket per request
>_ Technical indicators: SMA, EMA, RSI, MACD
== |[NDEX FAMILIES AVAILABLE TO LICENSE
Nasdaq GIDS 9,497 indices, including the Nasdag-100 (NDX) and Nasdaq Composite (COMP).
CME Dow Jones 1,091 indices, including the Dow Jones Industrial Average (DJI).
Cboe 888 indices across the Main, CGI, CCCY, MSCI & FTSE families, including the S&P 500
(SPX) and VIX.
Morningstar & iNAV Additional index values and intraday net-asset-value (iNAV) feeds.

== HISTORY

Historical index values available back to March 10, 2023, with per-second granularity captured from launch. Market
operating hours 9:30 AM to 4:00 PM ET.

== SAMPLE DATA: DAILY AGGREGATES (I:SPX, S&P 500) Live API data - retrieved Jun 11, 2026
DATE OPEN HIGH LOW
2026-06-10 7,350.54 7,396.56 7,265.93 7,266.99
2026-06-09 7,438.66 7,483.15 7,237.85 7,386.65
2026-06-08 7,440.57 7,466.81 7,395.13 7,405.73
2026-06-05 7,637.36 7,541.81 7,368.63 7,383.74
2026-06-04 7,516.54 7,698.19 7,5616.54 7,584.31
2026-06-03 7,605.31 7,605.35 7,651.22 7,653.68

MASSIVE - massive.com



MASSIVE PRODUCT FACTSHEET - 05

Futures

US futures market data received directly from CME Globex — session-aware aggregation across all four CME
Group exchanges, with official settlement prices. Available via REST, WebSocket, and Flat Files.

4 2019 Direct ~24h
CME GLOBEX HISTORY START (7+ EXCHANGE-SOURCED SUN 5PM-FRI CLOSE
EXCHANGES YEARS) FEED (CT)
== DATASETS INCLUDED
PRICING & MARKET DATA REFERENCE & FUNDAMENTAL DATA
>_ Trades: Tick-level, streamed as events occur >_ Contracts: Full reference with expirations
>_ Quotes: Top-of-book bid/ask >_ Products: Product-level metadata
>_ Aggregates: Minute and session bars >_ Schedules: Session times direct from CME
>_ Settlement prices: Official CME end-of-session
>_ Snapshots: Current market state per contract
== FEEDS AVAILABLE TO LICENSE
CME Equity index (ES, NQ), FX (6E) & short-term interest-rate futures.
CBOT Treasuries (ZB, ZN), grains (ZC, ZS, ZW) & Dow (YM) futures.
NYMEX Energy futures: crude oil (CL), natural gas (NG) & refined products.
COMEX Metals futures: gold (GC), silver (Sl) & copper (HG).

== HISTORY

Historical depth from 2019 to present. Real-time and historical data share identical schemas across REST, WebSocket,

and Flat Files, so there is no re-mapping between live and back-test data.

== SAMPLE CSV RESPONSES (ESM6, E-MINI S&P 500 JUN 2026)

Trades

ticker,timestamp,price,size,sequence_number,session_end_date
ESM6,1781722823288852109,7472.50,1,56922634,2026-06-17
ESM6,1781722823085165819,7472.50,1,56922075,2026-06-17

Quotes

ticker,timestamp,bid_price,bid_size,ask_price,ask_size,sequence_number
ESM6,1781722823653416801,7473.00,3,7473.25,5,56923416
ESM6,1781722823653416445,7473.00,4,7473.25,5,56923414

Schedules

product_code,session_end_date,session_open,session_close,settlement,time_zone
ES,2026-06-17,2026-06-16T17:00,2026-06-17T16:00,2026-06-17T15:00,America/Chicago
ES,2026-06-18,2026-06-17T17:00,2026-06-18T16:00,2026-06-18T15:00,America/Chicago

Live APl data - retrieved Jun 17, 2026

GET /futures/vl/trades/{ticker}

GET /futures/vl/quotes/{ticker}

Session times - representative

Trades and quotes are live APl responses for ESM6, retrieved Jun 17, 2026. The schedules table shows the production response format (representative

values). Futures timestamps are nanoseconds since the Unix epoch.

MASSIVE - massive.com
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MASSIVE PRODUCT FACTSHEET - 06

Currencies

A single product covering both cryptocurrency and foreign exchange market data, with no exchange fees and no
third-party approvals. Crypto prices are consolidated from four major venues; FX rates are sourced from three
major banks across 1,100+ currency pairs.

1,100+ 4 10+ yrs 12+ yrs
FX CURRENCY PAIRS CRYPTO SOURCE CRYPTO TICK HISTORY FX TICK HISTORY
VENUES

== DATASETS INCLUDED

PRICING & MARKET DATA REFERENCE & FUNDAMENTAL DATA

>_ Trades: Tick-level crypto trades with conditions >_ Currency conversion: Real-time conversion for any

>_ Quotes: Bid/ask across venues supported pair

>_ Reference data: All supported crypto & FX pairs and
source exchanges

>_ Aggregates: Custom OHLCV bars, second to month
>_ Consolidated volume: Cross-venue crypto liquidity
>_ Snapshots: Full market or a single ticker

>_ Technical indicators: SMA, EMA, RSI, MACD

== COVERAGE & DATA SOURCES

Crypto Consolidated feeds from Coinbase, Kraken, Bitstamp & Bitfinex, with cross-venue
volume, 24/7.

FX 1,100+ currency pairs sourced from three major banks, across 24/5 global sessions.

== HISTORY

Historical crypto ticks back 10+ years (varies by token); historical FX ticks back 12+ years. Full history is accessible
through the same aggregates and trades endpoints as live data.

== SAMPLE DATA: DAILY AGGREGATES (X:BTCUSD & C:EURUSD) Live AP data - retrieved Jun 11, 2026
TICKER DATE OPEN HIGH Low CLOSE VOLUME
X:BTCUSD 2026-06-10 61,685.81 63,907.00 60,678.99 61,447.95 16,924.25 BTC
X:BTCUSD 2026-06-09 63,062.97 63,583.00 60,713.50 61,653.03 21,473.69 BTC
X:BTCUSD 2026-06-08 63,302.03 64,294.00 62,365.43 63,062.98 15,963.38 BTC
C:EURUSD 2026-06-10 1.15344 1.15740 1.15250 1.15350 231,951 quotes
C:EURUSD 2026-06-09 1.15279 1.15790 1.15250 1.15346 214,622 quotes
C:EURUSD 2026-06-08 1.15211 1.15550 1.14980 1.15270 219,838 quotes

MASSIVE - massive.com



MASSIVE PRODUCT FACTSHEET - 07

ETF Global

A complete ETF intelligence suite delivered through Massive's partnership with ETF Global: daily constituents, fund

(]

flows, quantitative analytics, profiles & exposure, and taxonomies for more than 4,500 US-listed exchange-traded
products, all through the Massive API.

4,500+ 5 Daily 2017
US-LISTED ETFS APl ENDPOINTS UPDATE FREQUENCY HISTORY START
COVERED

== DATA POINTS INCLUDED

>_ Constituents: daily holdings with weights, market values >_ Profiles & exposure: expenses, tracking index, AUM,
& identifiers, including cash, derivative & short positions spreads, market makers

>_ Fund flows: daily net creations/redemptions, shares >_ Taxonomies: asset, geographic & strategy classification
outstanding, NAV (105 strategic, 674 targeted focus values)

>_ Analytics: reward & risk factor scores, Quant Total Score,
Quant Grade

== COVERAGE

More than 4,500 US-listed ETFs and ETPs across equity, fixed income, commodity, currency, and multi-asset classes.
Used for look-through analysis, peer comparison, portfolio construction, and exposure monitoring.

== HISTORY

All datasets available back to January 2017 (taxonomies from 2021), with daily updates across constituents, flows,
analytics, and profiles.

__ SAMPLE DATA: ETF CONSTITUENTS (SPY, TOP 10 BY By .
WEIGHT)

AS-OF DATE ETF CONSTITUENT NAME WEIGHT MARKET VALUE ($M)
2026-06-10 SPY NVDA NVIDIA Corp 7.42% 46,004
2026-06-10 SPY MSFT Microsoft Corp 6.88% 42,656
2026-06-10 SPY AAPL  Apple Inc 6.21% 38,5602
2026-06-10 SPY AMZN Amazon.com Inc 3.95% 24,490
2026-06-10 SPY META Meta Platforms Inc 3.02% 18,724
2026-06-10 SPY AVGO Broadcom Inc 2.64% 16,368
2026-06-10 SPY GOOGL  Alphabet Inc Class A 2.31% 14,322
2026-06-10 SPY GOOG Alphabet Inc Class C 1.89% 11,718
2026-06-10 SPY TSLA  TeslaInc 1.77% 10,974
2026-06-10 SPY BRK.B Berkshire Hathaway B 1.65% 10,230
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MASSIVE PRODUCT FACTSHEET - 07

Economy (Alt Data)

P
iTiT}

The U.S. macro backdrop through one API: daily Treasury yield curves with history back to 1962, realized inflation (CPI
and PCE) alongside market- and model-based inflation expectations, monthly labor market indicators, and a daily
snapshot of overnight funding conditions. Clean, queryable series — the context behind every rates, FX, and equities

decision. Delivered via REST API.

1962

DAILY TREASURY YIELD
HISTORY BEGINS

7 Tenors

FULL CURVE, 1-MONTH
THROUGH 30-YEAR

== USE CASES

Realized vs. expected inflation

Ll L]
7 Series Daily
MARKET & MODEL SOFR, OBFR & FED
INFLATION FUNDS CORRIDOR

EXPECTATIONS

Live API data - retrieved Oct 22, 2026

GET /fed/vl/inflation - GET /fed/vl/inflation-expectations

CPI year-over-year against the market’s 5-year breakeven, monthly since 2021: realized inflation spiked to 9.1% and round-tripped while

expectations stayed anchored near 2.5%.

10%

o 9:1% - Jun '22

0%
2021 2022 2023

The yield curve, three regimes GET /fed/v1/treasury-yields

Constant-maturity snapshots: inverted at the 2023 peak, troughed in
2025, re-steepened today.

5.5%

._—__,..—-----..\\ /. Oct 26
S

e Oct '25

-~
-, L)
/.-—-_--m Jul 23

™M 3M 1Y 2y 5Y 10Y 30Y

.

== ENDPOINTS

Treasury Yields GET /fed/v1/treasury-yields

Inflation GET /fed/v1l/inflation
Inflation Expectations
Labor Market GET /fed/v1/labor-market

Funding Conditions GET /fed/v1/funding-conditions

GET /fed/v1l/inflation-expectations

5-yr breakeven - 2.4%

2024 2025 2026

Labor market GET /fed/v1/labor-market

Unemployment rate, monthly: recovery to a 3.4% trough in 2023,
drifting up to 4.2% today.

7

" 6.4%
o
6%
5%
4.2%
W \/\-o
4%
)
3% 3.4% trough
21 22 23 24 25 26

Daily constant-maturity yields, IM-30Y, back to 1962.

CPI, core CPI, PCE, core PCE, and spending, monthly.
Market breakevens, 5y5y forward, and model-based series.
Unemployment, participation, hourly earnings, job openings.

SOFR, OBFR, fed funds corridor, tri-party GC, RRP usage.

Source: Massive API, retrieved Oct 22, 2026. CPI year-over-year from May 2025 computed from the reported CPI index; the Oct 2025 CPI print is

unavailable upstream and shown as a gap. Yields: constant-maturity Treasury series.
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MASSIVE PRODUCT FACTSHEET - 07

TMX Corporate Events

B

Licensed corporate events and actions data from TMX Group, the same institutional-grade source used by major

financial platforms. Covers scheduled and historical corporate events for global securities, including earnings
dates, dividends, and splits, delivered through Massive's APl and joined to the security master.

Global

SECURITIES COVERAGE

5+

CORE EVENT TYPES

== DATA POINTS INCLUDED

>_ Earnings dates: scheduled announcements with pre/after
market flag

>_ EPS estimates & actuals: where available

>_ Dividend declarations: ex-date, record date, payment
date, amount

== COVERAGE

Fwd + Hist TMX

EVENT COVERAGE
SOURCE

INSTITUTIONAL

>_ Stock splits: ratio, announcement date, effective date

>_ Merger & acquisition actions: where applicable

>_ Event status: confirmed vs projected dates

>_ Identifiers: ticker and company IDs for security master

joins

Global equities and ETFs, sourced from company filings, press releases, exchange announcements, and direct issuer

data curated by TMX Group. Ideal for earnings calendars, dividend alerts, and event-driven signals.

== HISTORY

Both forward-looking scheduled events and historical events are queryable by ticker, date range, and event type

through a single endpoint, with richer forward-looking detail than standard reference data.

== SAMPLE DATA: CORPORATE EVENTS

Representative example - production schema

Cash $0.91 per share, payment 2026-07-09
Q1 FY2026 results, before market open

Q4 FY2026 results, after market close

Q3 FY2026 results, after market close

Q1 FY2027 results, before market open
Cash $0.28 per share, payment 2026-07-16
Q2 FY2026 results, before market open

Q2 FY2026 results, before market open

2-for-1, effective at close 2026-07-21

EVENT DATE TICKER EVENT TYPE DETAILS
2026-06-15 MSFT Dividend
2026-06-18 KR Earnings
2026-06-22 NKE Earnings
2026-06-25 MU Earnings
2026-07-02 STZ Earnings
2026-07-09 AAPL Dividend
2026-07-14 JPM Earnings
2026-07-15 UNH Earnings
2026-07-21 ODFL Stock Split
2026-07-28 \Y Dividend

MASSIVE

- massive.com

Cash $0.61 per share, payment 2026-08-14

STATUS
Declared
Confirmed
Confirmed
Confirmed
Projected
Declared
Confirmed
Projected
Announced

Declared



