GMO TRUST FUNDS Report Date: January 23, 2025
2024 YEAR-END TAX REPORTING INFORMATION
FORM 1099-DIV BREAKDOWN

Form 1099 Box 1a Breakdown Form 1099-DIV Form 1099 Box 1b Breakdown Form 1099-DIV Form 1099-DIV. Form 1099 Box 5 Breakdown
Foreign Box 1a Total Qualified Qualified Qualified Box 1b Total Box2a Box3 Box7 Box 9 Section 199A  Section 199A  Section 199A | Box 5 Total
Ticker Record Ex-Dividend  Payable Income Short-term Tax i Income Short-term  Foreign Tax Qualified Total Capital Nondividend ~ Foreign  Cash Liquidation|  Income Short-term  Foreign Tax | Section 199A

GMO Trust Fund Name cusip Symbol Date Date Date Dividends Capital Gain Paid Dividends Gains Paid Dividends Gain Distr. _ Distributions  Tax Paid Distributions Dividends Gains Paid Dividends
GMO Alternative Allocation Fund - Class | 36256V502  GAAGX  07/01/2024  07/02/2024  07/03/2024 | 0.079500 0.000000 0.000000 0.079500 0.044200 0.000000  0.000000 0.044200 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Alternative Allocation Fund - Class | 36256V502  GAAGX  12/26/2024  12/27/2024  12/30/2024 | 0.365600 0.081800 0.000000 0.447400 0.203400 0045500 0.000000 0.248900 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
Total 0.445100 0.081800 0.000000 0.526900 0.247600 0.045500 ___0.000000 0.293100 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Alternative Allocation Fund - Class R6 36256V601  GAAKX  07/01/2024  07/02/2024  07/03/2024 | 0.077200 0.000000 0.000000 0.077200 0.042900 0000000  0.000000 0.042900 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Alternative Allocation Fund - Class R6 36256V601  GAAKX  12/26/2024  12/27/2024  12/30/2024 | 0.364300 0.081800 0.000000 0.446100 0.202700 0045500 0.000000 0.248200 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
Total 0.441500 0.081800 0.000000 0.523300 0.245600 0.045500 ___0.000000 0.291100 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Alternative Allocation Fund - Class VI 362014466  GAAVX  07/01/2024  07/02/2024  07/03/2024 | 0.098000 0.000000 0.000000 0.098000 0.054500 0.000000  0.000000 0.054500 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Alternative Allocation Fund - Class VI 362014466  GAAVX  12/26/2024  12/27/2024  12/30/2024 | _0.401900 0.081800 0.000000 0.483700 0.223600 0045500 0.000000 0.269100 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
Total 0.499900 0.081800 0.000000 0.581700 0.278100 0.045500 ___0.000000 0.323600 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Asset Allocation Bond Fund - Class VI 362013377 GABFX  07/01/2024  07/02/2024  07/03/2024 | 0.171700 0.000000 0.000000 0.171700 0.000000 0000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Asset Allocation Bond Fund - Class VI 362013377 GABFX 12/17/2024  12/18/2024  12/19/2024 | 0.738100 0.000000 0.000000 0.738100 0.000000 0.000000 ___0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
Total 0.909800 0.000000 0.000000 0.909800 0.000000 0.000000 ___0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Benchmark-Free Allocation Fund - Class | 362014458 GBMIX  07/10/2024  07/11/2024  07/12/2024 | 0.044900 0.000000 0.005800 0.050700 0.019900 0.000000  0.002600 0.022500 0.000000 0.000000 0.005800 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Benchmark-Free Allocation Fund - Class | 362014458 GBMIX 12/20/2024  12/23/2024  12/24/2024 | 1257100 0.000000 0.143500 1.400600 0557400 0000000 0.063600 0.621000 0.000000 0.000000 0.143500 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1302000 0.000000 0.149300 1.451300 0577300 0.000000 ___0.066200 0.643500 0.000000 0.000000 0.149300 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Benchmark-Free Allocation Fund - Class 11l 362008310  GBMFX  07/10/2024  07/11/2024  07/12/2024 | 0.049700 0.000000 0.005800 0.055500 0.022000 0000000 0.002600 0.024600 0.000000 0.000000 0.005800 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Benchmark-Free Allocation Fund - Class Iil 362008310  GBMFX  12/20/2024  12/23/2024  12/24/2024 | 1.271100 0.000000 0.143500 1.414600 0563600 0.000000 _0.063600 0.627200 0.000000 0.000000 0.143500 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1320800 0.000000 0.149300 1.470100 0585600 0.000000 ___0.066200 0.651800 0.000000 0.000000 0.149300 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Benchmark-Free Allocation Fund - Class IV 362014607  GBMBX  07/10/2024  07/11/2024  07/12/2024 | 0.055400 0.000000 0.005800 0.061200 0.024600 0.000000  0.002600 0.027200 0.000000 0.000000 0.005800 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Benchmark-Free Allocation Fund - Class IV 362014607  GBMBX  12/20/2024  12/23/2024  12/24/2024 | _1.279900 0.000000 0.143500 1.423400 0567500 0.000000 _0.063600 0.631100 0.000000 0.000000 0.143500 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1335300 0.000000 0.149300 1.484600 0592100 0.000000 ___0.066200 0.658300 0.000000 0.000000 0.149300 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Benchmark-Free Allocation Fund - Class R6 362014441  GBMSX  07/10/2024  07/11/2024  07/12/2024 | 0.051800 0.000000 0.005800 0057600 0.023000 0000000  0.002600 0.025600 0.000000 0.000000 0.005800 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Benchmark-Free Allocation Fund - Class R6 362014441  GBMSX  12/20/2024  12/23/2024  12/24/2024 | _1.274000 0.000000 0.143500 1.417500 0564900 0.000000 _ 0.063600 0.628500 0.000000 0.000000 0.143500 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1325800 0.000000 0.149300 1475100 0587900 0.000000 ___0.066200 0.654100 0.000000 0.000000 0.149300 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Benchmark-Free Fund - Class il 362013161 GBFFX 07/10/2024  07/11/2024  07/12/2024 | 0.335200 0.000000 0.000000 0.335200 0.143800 0.000000  0.000000 0.143800 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Benchmark-Free Fund - Class i 362013161 GBFFX 12/26/2024  12/27/2024  12/30/2024 | 0781500 0.000000 0.000000 0.781500 0335300 0.000000 ___0.000000 0.335300 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1116700 0.000000 0.000000 1.116700 0.479100 0.000000 ___0.000000 0.479100 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Climate Change Fund - Class | 362014433 GCeLx 07/08/2024  07/09/2024 ~ 07/10/2024 | 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000  0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Climate Change Fund - Class | 362014433 GCeLX 12/12/2024  12/13/2024  12/16/2024 | 0.092700 0.000000 0.007100 0.099800 0.092700 0.000000 __0.007100 0.099800 0.000000 0.000000 0.007100 0.000000 0.000000 0.000000 0.000000 0.000000
Total 0.092700 0.000000 0.007100 0.099800 0.092700 0.000000 ___0.007100 0.099800 0.000000 0.000000 0.007100 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Climate Change Fund - Class Iil 362014615  GCCHX ~ 07/08/2024  07/09/2024  07/10/2024 | 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000  0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Climate Change Fund - Class IIl 362014615  GCCHX  12/12/2024  12/13/2024  12/16/2024 | 0.121500 0.000000 0.007100 0.128600 0121500 0.000000 _0.007100 0.128600 0.000000 0.000000 0.007100 0.000000 0.000000 0.000000 0.000000 0.000000
Total 0.121500 0.000000 0.007100 0.128600 0.121500 0.000000 ___0.007100 0.128600 0.000000 0.000000 0.007100 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Climate Change Fund - Class R6 362014425  GCCAX  07/08/2024  07/09/2024  07/10/2024 | 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000  0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Climate Change Fund - Class R6 362014425  GCCAX  12/12/2024  12/13/2024  12/16/2024 | 0.123900 0.000000 0.007100 0.131000 0.123900 0.000000 __0.007100 0.131000 0.000000 0.000000 0.007100 0.000000 0.000000 0.000000 0.000000 0.000000
Total 0.123900 0.000000 0.007100 0.131000 0.123900 0.000000 ___0.007100 0.131000 0.000000 0.000000 0.007100 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Country Debt Fund - Class Il 362007270  GMCDX  07/01/2024  07/02/2024  07/03/2024 | 0.145800 0.000000 0.000000 0.145800 0.000000 0.000000  0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Country Debt Fund - Class Il 362007270  GMCDX  12/05/2024  12/06/2024  12/09/2024 | _1.203600 0.000000 0.000000 1.203600 0.000000 0000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1349400 0.000000 0.000000 1.349400 0.000000 0.000000 ___0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Country Debt Fund - Class IV 362008781  GMDFX  07/01/2024  07/02/2024  07/03/2024 | 0.151100 0.000000 0.000000 0.151100 0.000000 0000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Country Debt Fund - Class IV 362008781  GMDFX  12/05/2024  12/06/2024  12/09/2024 | 1.214200 0.000000 0.000000 1.214200 0.000000 0.000000 __0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1.365300 0.000000 0.000000 1.365300 0.000000 0.000000 ___0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Country Debt Fund - Class VI 36262103  GMOQX  07/01/2024  07/02/2024  07/03/2024 | 0.152100 0.000000 0.000000 0.152100 0.000000 0.000000  0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Country Debt Fund - Class VI 36262F103  GMOQX  12/05/2024  12/06/2024  12/09/2024 | 1.218400 0.000000 0.000000 1.218400 0.000000 0000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1370500 0.000000 0.000000 1.370500 0.000000 0.000000 ___0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Fund - Class | 36256V825 ~ GEMEX  07/08/2024  07/09/2024  07/10/2024 | 0365000 0.000000 0055400 0.420400 0.154500 0.000000  0.023400 0.177900 0.000000 0.000000 0.055400 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Fund - Class | 36256V825  GEMEX  12/20/2024  12/23/2024  12/24/2024 | 0.847100 0.000000 0.129500 0.976600 0358500 0.000000 _0.054800 0.413300 0.000000 0.000000 0.129500 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1212100 0.000000 0.184900 1.397000 0513000 0.000000 ___0.078200 0.591200 0.000000 0.000000 0.184500 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Fund - Class II 362007502 GMEMX  07/08/2024  07/09/2024  07/10/2024 | 0370700 0.000000 0.055400 0.426100 0.156900 0.000000  0.023400 0.180300 0.000000 0.000000 0.055400 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Fund - Class II 362007502  GMEMX  12/20/2024  12/23/2024  12/24/2024 | 0.866300 0.000000 0.129500 0.995800 0366600 0.000000 _0.054800 0.421400 0.000000 0.000000 0.129500 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1.237000 0.000000 0.184900 1.421900 0523500 0.000000 __0.078200 0.601700 0.000000 0.000000 0.184900 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Fund - Class Il 362007601  GMOEX ~ 07/08/2024  07/09/2024  07/10/2024 | 0370200 0.000000 0.055400 0.425600 0.156700 0.000000  0.023400 0.180100 0.000000 0.000000 0055400 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Fund - Class il 362007601  GMOEX ~ 12/20/2024  12/23/2024  12/24/2024 | 0.890900 0.000000 0.129500 1.020400 0377000 0.000000 _0.054800 0.431800 0.000000 0.000000 0.129500 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1.261100 0.000000 0.184900 1.446000 0533700 0.000000 ___0.078200 0.611900 0.000000 0.000000 0.184900 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Fund - Class R6 36256V833  GEMNX  07/08/2024  07/09/2024  07/10/2024 | 0372700 0.000000 0.055400 0.428100 0.157700 0.000000  0.023400 0.181100 0.000000 0.000000 0.055400 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Fund - Class R6 36256V833  GEMNX  12/20/2024  12/23/2024  12/24/2024 | _0.868500 0.000000 0.129500 0.998000 0367500 0.000000 _0.054800 0.422300 0.000000 0.000000 0.129500 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1.241200 0.000000 0.184900 1.426100 0525200 0.000000 __0.078200 0.603400 0.000000 0.000000 0.184900 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Fund - Class VI 362008278  GEMMX  07/08/2024  07/09/2024  07/10/2024 | 0384100 0.000000 0055400 0.439500 0.162500 0.000000  0.023400 0.185900 0.000000 0.000000 0055400 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Fund - Class VI 362008278 GEMMX  12/20/2024  12/23/2024  12/24/2024 | 0.898000 0.000000 0.129500 1.027500 0380000 0.000000 _0.054800 0.434800 0.000000 0.000000 0.129500 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1.282100 0.000000 0.184900 1.467000 0542500 0.000000 ___0.078200 0.620700 0.000000 0.000000 0.184900 0.000000 0.000000 0.000000 0.000000 0.000000

This material has been preceded by a GMO Trust Prospectus. The GMO Trust funds are distributed by Funds Distributor LLC. Please consult with your tax advisor.
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cusip Symbol Date Date Date Dividends Capital Gain Paid Dividends Gains Paid Dividends Gain Distr. _ Distributions  Tax Paid Distributions Dividends Gains Paid Dividends
36256V585  GMAUX  05/08/2024  05/09/2024  05/13/2024 | 0.322100 0.000000 0.044900 0.367000 0.055200 0.000000  0.007700 0.062900 0.000000 0.000000 0.044900 0.000000 0.000000 0.000000 0.000000 0.000000
36256V585 GMAUX 06/11/2024 06/12/2024 06/13/2024 0.000000 1.204600 0.167300 1.371900 0.000000 0.206300 0.028700 0.235000 0.000000 0.000000 0.167300 0.000000 0.000000 0.000000 0.000000 0.000000
36256V585  GMAUX  07/08/2024  07/09/2024  07/10/2024 |  0.000000 0.000000 0.000000 0.000000 0.000000 0.000000  0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
36256V585 GMAUX 12/20/2024 12/23/2024 12/24/2024 0.658800 0.000000 0.092400 0.751200 0.112800 0.000000 0.015800 0.128600 1.564800 0.000000 0.092400 0.000000 0.000000 0.000000 0.000000 0.000000
0.980900 1.204600 0.304600 2.490100 0.168000 0.206300 0.052200 0.426500 1.564800 0.000000 0.304600 0.000000 0.000000 0.000000 0.000000 0.000000

36256V551 GMAQX 05/08/2024 05/09/2024 05/13/2024 0.323400 0.000000 0.044900 0.368300 0.055400 0.000000 0.007700 0.063100 0.000000 0.000000 0.044900 0.000000 0.000000 0.000000 0.000000 0.000000
36256V551  GMAQX  06/11/2024  06/12/2024  06/13/2024 |  0.000000 1.204600 0.167300 1.371900 0.000000 0206300 0.028700 0.235000 0.000000 0.000000 0.167300 0.000000 0.000000 0.000000 0.000000 0.000000
36256V551 GMAQX 07/08/2024 07/09/2024 07/10/2024 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
36256V551  GMAQX  12/20/2024  12/23/2024  12/24/2024 | _0.671200 0.000000 0.092400 0.763600 0.114900 0.000000 __ 0.015800 0.130700 1.564800 0.000000 0.092400 0.000000 0.000000 0.000000 0.000000 0.000000
0.994600 1.204600 0.304600 2.503800 0.170300 0206300 0.052200 0.428800 1.564800 0.000000 0.304600 0.000000 0.000000 0.000000 0.000000 0.000000

362014367  GMOOX  07/10/2024  07/11/2024  07/12/2024 | 0.032600 0.000000 0.001800 0.034400 0.011800 0.000000  0.000600 0.012400 0.000000 0.000000 0.001800 0.000000 0.000000 0.000000 0.000000 0.000000
362014367 GMOOX 12/26/2024 12/27/2024 12/30/2024 1.541900 0.000000 0.063700 1.605600 0.560300 0.000000 0.023100 0.583400 0.000000 0.000000 0.063700 0.000000 0.000000 0.000000 0.000000 0.000000
1.574500 0.000000 0.065500 1.640000 0.572100 0.000000 0.023700 0.595800 0.000000 0.000000 0.065500 0.000000 0.000000 0.000000 0.000000 0.000000

362007171 GMWAX 07/10/2024 07/11/2024 07/12/2024 0.043900 0.000000 0.001800 0.045700 0.016000 0.000000 0.000600 0.016600 0.000000 0.000000 0.001800 0.000000 0.000000 0.000000 0.000000 0.000000
362007171 GMWAX  12/26/2024  12/27/2024  12/30/2024 | _1.566900 0.000000 0.063700 1.630600 0569300 0000000 0.023100 0.592400 0.000000 0.000000 0.063700 0.000000 0.000000 0.000000 0.000000 0.000000
1610800 0.000000 0.065500 1.676300 0585300 0.000000 ___0.023700 0.609000 0.000000 0.000000 0.065500 0.000000 0.000000 0.000000 0.000000 0.000000

362014359  GMWRX  07/10/2024  07/11/2024  07/12/2024 |  0.043900 0.000000 0.001800 0.045700 0.016000 0.000000  0.000600 0.016600 0.000000 0.000000 0.001800 0.000000 0.000000 0.000000 0.000000 0.000000
362014359 GMWRX 12/26/2024 12/27/2024 12/30/2024 1.566900 0.000000 0.063700 1.630600 0.569300 0.000000 0.023100 0.592400 0.000000 0.000000 0.063700 0.000000 0.000000 0.000000 0.000000 0.000000
1.610800 0.000000 0.065500 1.676300 0.585300 0.000000 0.023700 0.609000 0.000000 0.000000 0.065500 0.000000 0.000000 0.000000 0.000000 0.000000

362008153 GWOAX 07/10/2024 07/11/2024 07/12/2024 0.151200 0.000000 0.005300 0.156500 0.070500 0.000000 0.002500 0.073000 0.000000 0.000000 0.005300 0.000000 0.000000 0.000000 0.000000 0.000000
362008153  GWOAX  12/26/2024  12/27/2024  12/30/2024 | 1.155500 0.000000 0.040200 1.195700 0538800 0.000000 __ 0.018800 0.557600 0.000000 0.000000 0.040200 0.000000 0.000000 0.000000 0.000000 0.000000
1306700 0.000000 0.045500 1.352200 0.609300 0.000000 ___0.021300 0.630600 0.000000 0.000000 0.045500 0.000000 0.000000 0.000000 0.000000 0.000000

362014326  GAAUX  07/10/2024  07/11/2024  07/12/2024 |  0.062700 0.000000 0.004800 0.067500 0.029600 0.000000  0.002300 0.031900 0.000000 0.000000 0.004800 0.000000 0.000000 0.000000 0.000000 0.000000
362014326 GAAUX 12/26/2024 12/27/2024 12/30/2024 1.439400 0.000000 0.086600 1.526000 0.679500 0.000000 0.040900 0.720400 0.000000 0.000000 0.086600 0.000000 0.000000 0.000000 0.000000 0.000000
1.502100 0.000000 0.091400 1.593500 0.709100 0.000000 0.043200 0.752300 0.000000 0.000000 0.091400 0.000000 0.000000 0.000000 0.000000 0.000000

362007148 GMGEX 07/10/2024 07/11/2024 07/12/2024 0.081300 0.000000 0.004800 0.086100 0.038400 0.000000 0.002300 0.040700 0.000000 0.000000 0.004800 0.000000 0.000000 0.000000 0.000000 0.000000
362007148 GMGEX  12/26/2024  12/27/2024  12/30/2024 | 1.464800 0.000000 0.086600 1.551400 0.691500 0.000000 _0.040900 0.732400 0.000000 0.000000 0.086600 0.000000 0.000000 0.000000 0.000000 0.000000
1546100 0.000000 0.091400 1.637500 0.729900 0.000000 ___0.043200 0.773100 0.000000 0.000000 0.091400 0.000000 0.000000 0.000000 0.000000 0.000000

362014318  GMADX  07/10/2024  07/11/2024  07/12/2024 | 0.081300 0.000000 0.004800 0.086100 0.038400 0.000000  0.002300 0.040700 0.000000 0.000000 0.004800 0.000000 0.000000 0.000000 0.000000 0.000000
362014318 GMADX 12/26/2024 12/27/2024 12/30/2024 1.464800 0.000000 0.086600 1.551400 0.691500 0.000000 0.040900 0.732400 0.000000 0.000000 0.086600 0.000000 0.000000 0.000000 0.000000 0.000000
1.546100 0.000000 0.091400 1.637500 0.729900 0.000000 0.043200 0.773100 0.000000 0.000000 0.091400 0.000000 0.000000 0.000000 0.000000 0.000000

362014292 GMOZX 07/01/2024 07/02/2024 07/03/2024 1.092800 0.000000 0.000000 1.092800 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
362014202 GMOZX  12/17/2024  12/18/2024  12/19/2024 | 1314700 0.000000 0.000000 1.314700 0.000000 0.000000 _0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
2.407500 0.000000 0.000000 2.407500 0.000000 0.000000 ___0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000

362014532 GHVIX 07/01/2024  07/02/2024 ~ 07/03/2024 |  1.094600 0.000000 0.000000 1.094600 0.000000 0.000000  0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
362014532 GHVIX 12/17/2024 12/18/2024 12/19/2024 1.327400 0.000000 0.000000 1.327400 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
2.422000 0.000000 0.000000 2.422000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000

362014508 GIMFX 07/01/2024 07/02/2024 07/03/2024 0.293400 0.000000 0.031000 0.324400 0.122500 0.000000 0.013000 0.135500 0.000000 0.000000 0.031000 0.000000 0.000000 0.000000 0.000000 0.000000
362014508 GIMFX 12/17/2024  12/18/2024  12/19/2024 | 0.433200 0.000000 0.045800 0.479000 0.180800 0.000000 _ 0.019100 0.199900 0.000000 0.000000 0.045800 0.000000 0.000000 0.000000 0.000000 0.000000
0.726600 0.000000 0.076800 0.803400 0303300 0.000000 ___0.032100 0.335400 0.000000 0.000000 0.076800 0.000000 0.000000 0.000000 0.000000 0.000000

362013450 GlOTX 07/10/2024  07/11/2024  07/12/2024 | 0.021500 0.000000 0.001400 0.022900 0.013600 0.000000  0.000900 0.014500 0.000000 0.000000 0.001400 0.000000 0.000000 0.000000 0.000000 0.000000
362013450 GIOTX 12/26/2024 12/27/2024 12/30/2024 0.849000 0.000000 0.054800 0.903800 0.537300 0.000000 0.034700 0.572000 0.000000 0.000000 0.054800 0.000000 0.000000 0.000000 0.000000 0.000000
0.870500 0.000000 0.056200 0.926700 0.550900 0.000000 0.035600 0.586500 0.000000 0.000000 0.056200 0.000000 0.000000 0.000000 0.000000 0.000000

362014268 GAAWX 07/10/2024 07/11/2024 07/12/2024 0.021500 0.000000 0.001400 0.022900 0.013600 0.000000 0.000900 0.014500 0.000000 0.000000 0.001400 0.000000 0.000000 0.000000 0.000000 0.000000
362014268 GAAWX  12/26/2024  12/27/2024  12/30/2024 | 0.849000 0.000000 0.054800 0.903800 0537300 0.000000 _0.034700 0.572000 0.000000 0.000000 0.054800 0.000000 0.000000 0.000000 0.000000 0.000000
0.870500 0.000000 0.056200 0.926700 0550900 0.000000 ___0.035600 0.586500 0.000000 0.000000 0.056200 0.000000 0.000000 0.000000 0.000000 0.000000

362007213 GIEAX 07/10/2024  07/11/2024  07/12/2024 | 0.346400 0.000000 0.025800 0.372200 0.163200 0.000000  0.012200 0.175400 0.000000 0.000000 0.025800 0.000000 0.000000 0.000000 0.000000 0.000000
362007213 GIEAX 12/26/2024 12/27/2024 12/30/2024 1.427500 0.000000 0.106500 1.534000 0.672600 0.000000 0.050200 0.722800 0.000000 0.000000 0.106500 0.000000 0.000000 0.000000 0.000000 0.000000
1.773900 0.000000 0.132300 1.906200 0.835800 0.000000 0.062400 0.898200 0.000000 0.000000 0.132300 0.000000 0.000000 0.000000 0.000000 0.000000

362014243 GSXMX 07/10/2024 07/11/2024 07/12/2024 0.346400 0.000000 0.025800 0.372200 0.163200 0.000000 0.012200 0.175400 0.000000 0.000000 0.025800 0.000000 0.000000 0.000000 0.000000 0.000000
362014243 GSXMX  12/26/2024  12/27/2024  12/30/2024 | _1.427500 0.000000 0.106500 1.534000 0672600 0.000000 _ 0.050200 0.722800 0.000000 0.000000 0.106500 0.000000 0.000000 0.000000 0.000000 0.000000
1.773900 0.000000 0.132300 1.906200 0.835800 0.000000 ___0.062400 0.898200 0.000000 0.000000 0.132300 0.000000 0.000000 0.000000 0.000000 0.000000

362014235  GMOUX  07/08/2024  07/09/2024  07/10/2024 | 0305200 0.000000 0.022600 0.327800 0.227500 0.000000  0.016800 0.244300 0.000000 0.000000 0.022600 0.000000 0.000000 0.000000 0.000000 0.000000
362014235 GMOUX 12/12/2024 12/13/2024 12/16/2024 0.634800 0.000000 0.049000 0.683800 0.473200 0.000000 0.036500 0.509700 0.000000 0.000000 0.049000 0.000000 0.000000 0.000000 0.000000 0.000000
0.940000 0.000000 0.071600 1.011600 0.700700 0.000000 0.053300 0.754000 0.000000 0.000000 0.071600 0.000000 0.000000 0.000000 0.000000 0.000000

362007304 GMOIX 07/08/2024 07/09/2024 07/10/2024 0.316800 0.000000 0.022600 0.339400 0.236200 0.000000 0.016800 0.253000 0.000000 0.000000 0.022600 0.000000 0.000000 0.000000 0.000000 0.000000
362007304  GMOIX  12/12/2024  12/13/2024  12/16/2024 | 0.687300 0.000000 0.049000 0.736300 0512300 0000000 0.036500 0.548800 0.000000 0.000000 0.049000 0.000000 0.000000 0.000000 0.000000 0.000000
1.004100 0.000000 0.071600 1.075700 0.748500 0.000000 ___ 0.053300 0.801800 0.000000 0.000000 0.071600 0.000000 0.000000 0.000000 0.000000 0.000000

362008831  GMCFX  07/08/2024  07/09/2024  07/10/2024 | 0321600 0.000000 0.022600 0.344200 0.239700 0.000000  0.016800 0.256500 0.000000 0.000000 0.022600 0.000000 0.000000 0.000000 0.000000 0.000000
362008831 GMCFX 12/12/2024 12/13/2024 12/16/2024 0.697300 0.000000 0.049000 0.746300 0.519800 0.000000 0.036500 0.556300 0.000000 0.000000 0.049000 0.000000 0.000000 0.000000 0.000000 0.000000
1.018900 0.000000 0.071600 1.090500 0.759500 0.000000 0.053300 0.812800 0.000000 0.000000 0.071600 0.000000 0.000000 0.000000 0.000000 0.000000

362014128 IOVFX 07/08/2024 07/09/2024 07/10/2024 0.176500 0.003400 0.007600 0.187500 0.087300 0.001700 0.003800 0.092800 0.006900 0.000000 0.007600 0.000000 0.000000 0.000000 0.000000 0.000000
362014128 I0VFX 12/12/2024  12/13/2024  12/16/2024 | 0.565400 0333600 0.036400 0.935400 0.279600 0.165000 _0.018000 0.462600 0.256300 0.000000 0.036400 0.000000 0.000000 0.000000 0.000000 0.000000
0.741900 0.337000 0.044000 1.122900 0366900 0.166700 ___0.021800 0.555400 0.263200 0.000000 0.044000 0.000000 0.000000 0.000000 0.000000 0.000000
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GMO TRUST FUNDS Report Date: January 23, 2025
2024 YEAR-END TAX REPORTING INFORMATION
FORM 1099-DIV BREAKDOWN

Form 1099 Box 1a Breakdown Form 1099-DIV Form 1099 Box 1b Breakdown Form 1099-DIV Form 1099-DIV. Form 1099 Box 5 Breakdown
Foreign Box 1a Total Qualified Qualified Qualified Box 1b Total Box 2a Box 3 Box 7 Box 9 Section 199A  Section 199A  Section 199A Box 5 Total
Ticker Record  ExDividend  Payable Income Short-term Tax i Income  Short-term  Foreign Tax Qualified Total Capital Nondividend  Foreign  Cash Liquidation|  Income Short-term  ForeignTax | Section 199A
GMO Trust Fund Name cusip Symbol Date Date Date Dividends  Capital Gain  Paid Dividends Gains Paid Dividends Gain Distr. _ Distributions  Tax Paid Distributions Dividends Gains Paid Dividends
GMO International Opportunistic Value Fund - Class Il 362008666 GTMIX 07/08/2024  07/09/2024 07/10/2024 0.177300 0.003400 0.007600 0.188300 0.087700 0.001700 0.003800 0.093200 0.006900 0.000000 0.007600 0.000000 0.000000 0.000000 0.000000 0.000000
GMO International Opportunistic Value Fund - Class Il 362008666 GTMIX 12/12/2024 12/13/2024 12/16/2024 0.567600 0.333600 0.036400 0.937600 0.280700 0.165000 0.018000 0.463700 0.256300 0.000000 0.036400 0.000000 0.000000 0.000000 0.000000 0.000000
Total 0.744900 0.337000 0.044000 1.125900 0.368400 0.166700 0.021800 0.556900 0.263200 0.000000 0.044000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO International Opportunistic Value Fund - Class IV 36262F509 GMAZX 07/08/2024 07/09/2024 07/10/2024 0.186000 0.003400 0.007600 0.197000 0.092000 0.001700 0.003800 0.097500 0.006900 0.000000 0.007600 0.000000 0.000000 0.000000 0.000000 0.000000
GMO International Opportunistic Value Fund - Class IV 36262F509 GMAZX 12/12/2024 12/13/2024 12/16/2024 0.572900 0.333600 0.036400 0.942900 0.283400 0.165000 0.018000 0.466400 0.256300 0.000000 0.036400 0.000000 0.000000 0.000000 0.000000 0.000000
Total 0.758900 0.337000 0.044000 1.139900 0.375400 0.166700 0.021800 0.563900 0.263200 0.000000 0.044000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO International Opportunistic Value Fund - Class R6 362014110 GMBCX 07/08/2024  07/09/2024 07/10/2024 0.189000 0.003400 0.007600 0.200000 0.093500 0.001700 0.003800 0.099000 0.006900 0.000000 0.007600 0.000000 0.000000 0.000000 0.000000 0.000000
GMO International Opportunistic Value Fund - Class R6 362014110 GMBCX 12/12/2024 12/13/2024 12/16/2024 0.566900 0.333600 0.036400 0.936900 0.280400 0.165000 0.018000 0.463400 0.256300 0.000000 0.036400 0.000000 0.000000 0.000000 0.000000 0.000000
Total 0.755900 0.337000 0.044000 1.136900 0.373900 0.166700 0.021800 0.562400 0.263200 0.000000 0.044000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Multi-Sector Fixed Income Fund - Class Il 362008609 GUGAX 07/01/2024 07/02/2024 07/03/2024 0.053100 0.000000 0.000000 0.053100 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Multi-Sector Fixed Income Fund - Class IIl 362008609 GUGAX 12/17/2024 12/18/2024 12/19/2024 0.733100 0.000000 0.000000 0.733100 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
Total 0.786200 0.000000 0.000000 0.786200 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Multi-Sector Fixed Income Fund - Class IV 362008120 GPBFX 07/01/2024  07/02/2024 07/03/2024 0.055600 0.000000 0.000000 0.055600 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Multi-Sector Fixed Income Fund - Class IV 362008120 GPBFX 12/17/2024 12/18/2024 12/19/2024 0.739100 0.000000 0.000000 0.739100 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
Total 0.794700 0.000000 0.000000 0.794700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class | 362014219 GMOLX 01/30/2024 01/31/2024 02/01/2024 0.083200 0.000000 0.000000 0.083200 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class | 362014219 GMOLX 02/28/2024  02/29/2024 03/01/2024 0.074300 0.000000 0.000000 0.074300 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class | 362014219 GMOLX 03/27/2024 03/28/2024 04/01/2024 0.081400 0.000000 0.000000 0.081400 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class | 362014219 GMOLX 04/29/2024  04/30/2024 05/01/2024 0.080200 0.000000 0.000000 0.080200 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class | 362014219 GMOLX 05/30/2024 05/31/2024 06/03/2024 0.102400 0.000000 0.000000 0.102400 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class | 362014219 GMOLX 06/27/2024  06/28/2024 07/01/2024 0.117200 0.000000 0.000000 0.117200 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class | 362014219 GMOLX 07/01/2024 07/02/2024 07/03/2024 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class | 362014219 GMOLX 07/30/2024  07/31/2024 08/01/2024 0.132700 0.000000 0.000000 0.132700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class | 362014219 GMOLX 08/29/2024 08/30/2024 09/03/2024 0.129100 0.000000 0.000000 0.129100 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class | 362014219 GMOLX 09/27/2024  09/30/2024 10/01/2024 0.112100 0.000000 0.000000 0.112100 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class | 362014219 GMOLX 10/30/2024 10/31/2024 11/01/2024 0.118700 0.000000 0.000000 0.118700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class | 362014219 GMOLX 11/27/2024 11/29/2024 12/02/2024 0.106300 0.000000 0.000000 0.106300 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class | 362014219 GMOLX 12/05/2024 12/06/2024 12/09/2024 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class | 362014219 GMOLX 12/30/2024 12/31/2024 01/02/2025 0.090200 0.000000 0.000000 0.090200 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1.227800 0.000000 0.000000 1.227800 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class Il 362013120 GMOHX 01/30/2024  01/31/2024 02/01/2024 0.085100 0.000000 0.000000 0.085100 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class Il 362013120 GMOHX 02/28/2024 02/29/2024 03/01/2024 0.076400 0.000000 0.000000 0.076400 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class Il 362013120 GMOHX 03/27/2024  03/28/2024 04/01/2024 0.083200 0.000000 0.000000 0.083200 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class Il 362013120 GMOHX 04/29/2024 04/30/2024 05/01/2024 0.082300 0.000000 0.000000 0.082300 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class Il 362013120 GMOHX 05/30/2024  05/31/2024 06/03/2024 0.104800 0.000000 0.000000 0.104800 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class Il 362013120 GMOHX 06/27/2024 06/28/2024 07/01/2024 0.118900 0.000000 0.000000 0.118900 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class Il 362013120 GMOHX 07/01/2024  07/02/2024 07/03/2024 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class Il 362013120 GMOHX 07/30/2024 07/31/2024 08/01/2024 0.134900 0.000000 0.000000 0.134900 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class Il 362013120 GMOHX 08/29/2024  08/30/2024 09/03/2024 0.131500 0.000000 0.000000 0.131500 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class Il 362013120 GMOHX 09/27/2024 09/30/2024 10/01/2024 0.114300 0.000000 0.000000 0.114300 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class Il 362013120 GMOHX 10/30/2024 10/31/2024 11/01/2024 0.121300 0.000000 0.000000 0.121300 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class Il 362013120 GMOHX 11/27/2024 11/29/2024 12/02/2024 0.108800 0.000000 0.000000 0.108800 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class Il 362013120 GMOHX 12/05/2024 12/06/2024 12/09/2024 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class Il 362013120 GMOHX 12/30/2024 12/31/2024 01/02/2025 0.092700 0.000000 0.000000 0.092700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1.254200 0.000000 0.000000 1.254200 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class R6 362014193 GAAAX 01/30/2024 01/31/2024 02/01/2024 0.085300 0.000000 0.000000 0.085300 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class R6 362014193 GAAAX 02/28/2024  02/29/2024 03/01/2024 0.076400 0.000000 0.000000 0.076400 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class R6 362014193 GAAAX 03/27/2024 03/28/2024 04/01/2024 0.082700 0.000000 0.000000 0.082700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class R6 362014193 GAAAX 04/29/2024  04/30/2024 05/01/2024 0.082300 0.000000 0.000000 0.082300 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class R6 362014193 GAAAX 05/30/2024 05/31/2024 06/03/2024 0.104800 0.000000 0.000000 0.104800 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class R6 362014193 GAAAX 06/27/2024  06/28/2024 07/01/2024 0.118900 0.000000 0.000000 0.118900 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class R6 362014193 GAAAX 07/01/2024 07/02/2024 07/03/2024 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class R6 362014193 GAAAX 07/30/2024  07/31/2024 08/01/2024 0.135100 0.000000 0.000000 0.135100 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class R6 362014193 GAAAX 08/29/2024 08/30/2024 09/03/2024 0.132500 0.000000 0.000000 0.132500 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class R6 362014193 GAAAX 09/27/2024  09/30/2024 10/01/2024 0.114400 0.000000 0.000000 0.114400 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class R6 362014193 GAAAX 10/30/2024 10/31/2024 11/01/2024 0.121300 0.000000 0.000000 0.121300 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class R6 362014193 GAAAX 11/27/2024 11/29/2024 12/02/2024 0.108800 0.000000 0.000000 0.108800 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class R6 362014193 GAAAX 12/05/2024 12/06/2024 12/09/2024 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class R6 362014193 GAAAX 12/30/2024 12/31/2024 01/02/2025 0.092700 0.000000 0.000000 0.092700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1.255200 0.000000 0.000000 1.255200 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class VI 362013112 GMODX 01/30/2024  01/31/2024 02/01/2024 0.086600 0.000000 0.000000 0.086600 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class VI 362013112 GMODX 02/28/2024 02/29/2024 03/01/2024 0.078200 0.000000 0.000000 0.078200 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class VI 362013112 GMODX 03/27/2024  03/28/2024 04/01/2024 0.083900 0.000000 0.000000 0.083900 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class VI 362013112 GMODX 04/29/2024 04/30/2024 05/01/2024 0.084300 0.000000 0.000000 0.084300 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class VI 362013112 GMODX 05/30/2024  05/31/2024 06/03/2024 0.106700 0.000000 0.000000 0.106700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class VI 362013112 GMODX 06/27/2024 06/28/2024 07/01/2024 0.120700 0.000000 0.000000 0.120700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class VI 362013112 GMODX 07/01/2024  07/02/2024 07/03/2024 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class VI 362013112 GMODX 07/30/2024 07/31/2024 08/01/2024 0.137100 0.000000 0.000000 0.137100 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class VI 362013112 GMODX 08/29/2024  08/30/2024 09/03/2024 0.133500 0.000000 0.000000 0.133500 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class VI 362013112 GMODX 09/27/2024 09/30/2024 10/01/2024 0.116200 0.000000 0.000000 0.116200 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class VI 362013112 GMODX 10/30/2024 10/31/2024 11/01/2024 0.123400 0.000000 0.000000 0.123400 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class VI 362013112 GMODX 11/27/2024 11/29/2024 12/02/2024 0.110600 0.000000 0.000000 0.110600 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class VI 362013112 GMODX 12/05/2024 12/06/2024 12/09/2024 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Opportunistic Income Fund - Class VI 362013112 GMODX 12/30/2024 12/31/2024 01/02/2025 0.094700 0.000000 0.000000 0.094700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1.275900 0.000000 0.000000 1.275900 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000

This material has been preceded by a GMO Trust Prospectus. The GMO Trust funds are distributed by Funds Distributor LLC. Please consult with your tax advisor.
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GMO Trust Fund Name

GMO Quality Cyclicals Fund - Class |
GMO Quality Cyclicals Fund - Class |
Total

GMO Quality Cyclicals Fund - Class VI
GMO Quality Cyclicals Fund - Class VI
Total

GMO Quality Fund - Class |
GMO Quality Fund - Class |
Total

GMO Quality Fund - Class lll
GMO Quality Fund - Class Il
Total

GMO Quality Fund - Class IV
GMO Quality Fund - Class IV
Total

GMO Quality Fund - Class R6
GMO Quality Fund - Class R6
Total

GMO Quality Fund - Class VI
GMO Quality Fund - Class VI
Total

GMO Resource Transition Fund - Class VI
GMO Resource Transition Fund - Class VI
Total

GMO Resources Fund - Class |
GMO Resources Fund - Class |
Total

GMO Resources Fund - Class IIl
GMO Resources Fund - Class Il
Total

GMO Resources Fund - Class IV
GMO Resources Fund - Class IV
Total

GMO Resources Fund - Class R6
GMO Resources Fund - Class R6
Total

GMO Resources Fund - Class VI
GMO Resources Fund - Class VI
Total

GMO Small Cap Quality Fund - Class |
GMO Small Cap Quality Fund - Class |
Total

GMO Small Cap Quality Fund - Class
GMO Small Cap Quality Fund - Class Ill
Total

GMO Small Cap Quality Fund - Class VI
GMO Small Cap Quality Fund - Class VI
Total

GMO Strategic Opportunities Allocation Fund - Class Il
GMO Strategic Opportunities Allocation Fund - Class Il

Total

GMO U.S. Equity Fund - Class Ill
GMO U.S. Equity Fund - Class Ill
Total

GMO U.S. Equity Fund - Class VI
GMO U.S. Equity Fund - Class VI
Total

GMO U.S. Opportunistic Value Fund - Class |
GMO U.S. Opportunistic Value Fund - Class |
Total

Form 1099 Box 1a Breakdown Form 1099-DIV Form 1099 Box 1b Breakdown Form 1099-DIV Form 1099-DIV. Form 1099 Box 5 Breakdown
Foreign Box 1a Total Qualified Qualified Qualified Box 1b Total Box 2a Box 3 Box 7 Box 9 Section 199A  Section 199A  Section 199A Box 5 Total
Ticker Record  ExDividend  Payable Income Short-term Tax i Income  Short-term  Foreign Tax Qualified Total Capital Nondividend  Foreign  Cash Liquidation|  Income Short-term  ForeignTax | Section 199A

cusip Symbol Date Date Date Dividends Capital Gain Paid Dividends Gains Paid Dividends Gain Distr. _ Distributions  Tax Paid Distributions Dividends Gains Paid Dividends
36256V684 GMAOX 07/08/2024  07/09/2024 07/10/2024 0.035800 0.000000 0.000000 0.035800 0.035800 0.000000 0.000000 0.035800 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
36256V684 GMAOX 12/12/2024 12/13/2024 12/16/2024 0.226100 0.007500 0.000000 0.233600 0.226100 0.007500 0.000000 0.233600 1.439800 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.261900 0.007500 0.000000 0.269400 0.261900 0.007500 0.000000 0.269400 1.439800 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000

36256V734 GMAEX 07/08/2024 07/09/2024 07/10/2024 0.050800 0.000000 0.000000 0.050800 0.050800 0.000000 0.000000 0.050800 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
36256V734 GMAEX 12/12/2024 12/13/2024 12/16/2024 0.267200 0.007500 0.000000 0.274700 0.267200 0.007500 0.000000 0.274700 1.439800 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.318000 0.007500 0.000000 0.325500 0.318000 0.007500 0.000000 0.325500 1.439800 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000

362014185 GauX 07/08/2024 07/09/2024 07/10/2024 0.054300 0.006400 0.000000 0.060700 0.054300 0.006400 0.000000 0.060700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
362014185 GQLIX 12/12/2024 12/13/2024 12/16/2024 0.244800 0.061000 0.000000 0.305800 0.244800 0.061000 0.000000 0.305800 1.209600 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.299100 0.067400 0.000000 0.366500 0.299100 0.067400 0.000000 0.366500 1.209600 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000

362008260 GQETX 07/08/2024 07/09/2024 07/10/2024 0.060100 0.006400 0.000000 0.066500 0.060100 0.006400 0.000000 0.066500 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
362008260 GQETX 12/12/2024 12/13/2024 12/16/2024 0.267300 0.061000 0.000000 0.328300 0.267300 0.061000 0.000000 0.328300 1.209600 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.327400 0.067400 0.000000 0.394800 0.327400 0.067400 0.000000 0.394800 1.209600 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000

362008245 GQEFX 07/08/2024 07/09/2024 07/10/2024 0.066200 0.006400 0.000000 0.072600 0.066200 0.006400 0.000000 0.072600 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
362008245 GQEFX 12/12/2024 12/13/2024 12/16/2024 0.282300 0.061000 0.000000 0.343300 0.282300 0.061000 0.000000 0.343300 1.209600 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.348500 0.067400 0.000000 0.415900 0.348500 0.067400 0.000000 0.415900 1.209600 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000

362014177 GQESX 07/08/2024 07/09/2024 07/10/2024 0.062000 0.006400 0.000000 0.068400 0.062000 0.006400 0.000000 0.068400 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
362014177 GQESX 12/12/2024 12/13/2024 12/16/2024 0.274200 0.061000 0.000000 0.335200 0.274200 0.061000 0.000000 0.335200 1.209600 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.336200 0.067400 0.000000 0.403600 0.336200 0.067400 0.000000 0.403600 1.209600 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000

362008229 GQLOX 07/08/2024 07/09/2024 07/10/2024 0.070000 0.006400 0.000000 0.076400 0.070000 0.006400 0.000000 0.076400 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
362008229 GQLOX 12/12/2024 12/13/2024 12/16/2024 0.291300 0.061000 0.000000 0.352300 0.291300 0.061000 0.000000 0.352300 1.209600 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.361300 0.067400 0.000000 0.428700 0.361300 0.067400 0.000000 0.428700 1.209600 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000

36256V445 GMOYX 07/08/2024 07/09/2024 07/10/2024 0.118200 0.000000 0.002000 0.120200 0.048400 0.000000 0.000800 0.049200 0.000000 0.000000 0.002000 0.000000 0.000000 0.000000 0.000000 0.000000
36256445 GMOYX 12/20/2024 12/23/2024 12/24/2024 0.186900 0.000000 0.003200 0.190100 0.076500 0.000000 0.001300 0.077800 0.000000 0.000000 0.003200 0.000000 0.000000 0.000000 0.000000 0.000000
0.305100 0.000000 0.005200 0.310300 0.124900 0.000000 0.002100 0.127000 0.000000 0.000000 0.005200 0.000000 0.000000 0.000000 0.000000 0.000000

36256V775 GEACX 07/08/2024  07/09/2024 07/10/2024 0.065500 0.000000 0.005800 0.071300 0.038200 0.000000 0.003400 0.041600 0.000000 0.000000 0.005800 0.000000 0.000000 0.000000 0.000000 0.000000
36256V775 GEACX 12/20/2024 12/23/2024 12/24/2024 0.516500 0.000000 0.045000 0.561500 0.301500 0.000000 0.026300 0.327800 0.000000 0.000000 0.045000 0.000000 0.000000 0.000000 0.000000 0.000000
0.582000 0.000000 0.050800 0.632800 0.339700 0.000000 0.029700 0.369400 0.000000 0.000000 0.050800 0.000000 0.000000 0.000000 0.000000 0.000000

362014102 GOFIX 07/08/2024 07/09/2024 07/10/2024 0.072200 0.000000 0.005800 0.078000 0.042100 0.000000 0.003400 0.045500 0.000000 0.000000 0.005800 0.000000 0.000000 0.000000 0.000000 0.000000
362014102 GOFIX 12/20/2024 12/23/2024 12/24/2024 0.551200 0.000000 0.045000 0.596200 0.321800 0.000000 0.026300 0.348100 0.000000 0.000000 0.045000 0.000000 0.000000 0.000000 0.000000 0.000000
0.623400 0.000000 0.050800 0.674200 0.363900 0.000000 0.029700 0.393600 0.000000 0.000000 0.050800 0.000000 0.000000 0.000000 0.000000 0.000000

362014201 GOVIX 07/08/2024 07/09/2024 07/10/2024 0.074700 0.000000 0.005800 0.080500 0.043600 0.000000 0.003400 0.047000 0.000000 0.000000 0.005800 0.000000 0.000000 0.000000 0.000000 0.000000
362014201 GOVIX 12/20/2024 12/23/2024 12/24/2024 0.558000 0.000000 0.045000 0.603000 0.325800 0.000000 0.026300 0.352100 0.000000 0.000000 0.045000 0.000000 0.000000 0.000000 0.000000 0.000000
0.632700 0.000000 0.050800 0.683500 0.369400 0.000000 0.029700 0.399100 0.000000 0.000000 0.050800 0.000000 0.000000 0.000000 0.000000 0.000000

36256V783 GAAHX 07/08/2024 07/09/2024 07/10/2024 0.072300 0.000000 0.005800 0.078100 0.042200 0.000000 0.003400 0.045600 0.000000 0.000000 0.005800 0.000000 0.000000 0.000000 0.000000 0.000000
36256V783 GAAHX 12/20/2024 12/23/2024 12/24/2024 0.550000 0.000000 0.045000 0.595000 0.321100 0.000000 0.026300 0.347400 0.000000 0.000000 0.045000 0.000000 0.000000 0.000000 0.000000 0.000000
0.622300 0.000000 0.050800 0.673100 0.363300 0.000000 0.029700 0.393000 0.000000 0.000000 0.050800 0.000000 0.000000 0.000000 0.000000 0.000000

362014409 GMOWX 07/08/2024 07/09/2024 07/10/2024 0.078100 0.000000 0.005800 0.083900 0.045600 0.000000 0.003400 0.049000 0.000000 0.000000 0.005800 0.000000 0.000000 0.000000 0.000000 0.000000
362014409 GMOWX 12/20/2024 12/23/2024 12/24/2024 0.563600 0.000000 0.045000 0.608600 0.329000 0.000000 0.026300 0.355300 0.000000 0.000000 0.045000 0.000000 0.000000 0.000000 0.000000 0.000000
0.641700 0.000000 0.050800 0.692500 0.374600 0.000000 0.029700 0.404300 0.000000 0.000000 0.050800 0.000000 0.000000 0.000000 0.000000 0.000000

36256V478 GMAYX 07/08/2024 07/09/2024 07/10/2024 0.012100 0.078900 0.000000 0.091000 0.003200 0.020800 0.000000 0.024000 0.120500 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
36256V478 GMAYX 12/12/2024 12/13/2024 12/16/2024 0.039100 0.492700 0.000000 0.531800 0.010300 0.130000 0.000000 0.140300 0.877500 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.051200 0.571600 0.000000 0.622800 0.013500 0.150800 0.000000 0.164300 0.998000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000

36256V536 GMAWX 07/08/2024  07/09/2024 07/10/2024 0.007000 0.078900 0.000000 0.085900 0.001800 0.020800 0.000000 0.022600 0.120500 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
36256V536 GMAWX 12/12/2024 12/13/2024 12/16/2024 0.045200 0.492700 0.000000 0.537900 0.011900 0.130000 0.000000 0.141900 0.877500 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.052200 0.571600 0.000000 0.623800 0.013700 0.150800 0.000000 0.164500 0.998000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000

36256V494 GSBGX 07/08/2024 07/09/2024 07/10/2024 0.013800 0.078900 0.000000 0.092700 0.003600 0.020800 0.000000 0.024400 0.120500 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
36256494 GSBGX 12/12/2024 12/13/2024 12/16/2024 0.051800 0.492700 0.000000 0.544500 0.013700 0.130000 0.000000 0.143700 0.877500 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.065600 0.571600 0.000000 0.637200 0.017300 0.150800 0.000000 0.168100 0.998000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000

362008161 GBATX 07/10/2024  07/11/2024 07/12/2024 0.094300 0.000000 0.004900 0.099200 0.037100 0.000000 0.001900 0.039000 0.000000 0.000000 0.004900 0.000000 0.000000 0.000000 0.000000 0.000000
362008161 GBATX 12/26/2024 12/27/2024 12/30/2024 0.890300 0.000000 0.046400 0.936700 0.350100 0.000000 0.018200 0.368300 0.000000 0.000000 0.046400 0.000000 0.000000 0.000000 0.000000 0.000000
0.984600 0.000000 0.051300 1.035900 0.387200 0.000000 0.020100 0.407300 0.000000 0.000000 0.051300 0.000000 0.000000 0.000000 0.000000 0.000000

362013658 GMUEX 07/08/2024 07/09/2024 07/10/2024 0.058200 0.332500 0.000000 0.390700 0.014100 0.080600 0.000000 0.094700 0.678500 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
362013658 GMUEX 12/05/2024 12/06/2024 12/09/2024 0.122500 0.497400 0.000000 0.619900 0.029700 0.120500 0.000000 0.150200 0.627700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.180700 0.829900 0.000000 1.010600 0.043800 0.201100 0.000000 0.244900 1.306200 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000

362013625 GMcax 07/08/2024  07/09/2024 07/10/2024 0.062500 0.332500 0.000000 0.395000 0.015100 0.080600 0.000000 0.095700 0.678500 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
362013625 GMcax 12/05/2024 12/06/2024 12/09/2024 0.131600 0.497400 0.000000 0.629000 0.031900 0.120500 0.000000 0.152400 0.627700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.194100 0.829900 0.000000 1.024000 0.047000 0.201100 0.000000 0.248100 1.306200 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000

36256V452 PPAEX 07/08/2024 07/09/2024 07/10/2024 0.107800 0.276300 0.000000 0.384100 0.039500 0.101200 0.000000 0.140700 0.131400 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
36256V452 PPAEX 12/05/2024 12/06/2024 12/09/2024 0.398300 0.947400 0.000000 1.345700 0.145900 0.347000 0.000000 0.492900 0.795300 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.506100 1.223700 0.000000 1.729800 0.185400 0.448200 0.000000 0.633600 0.926700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000

GMO TRUST FUNDS
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This material has been preceded by a GMO Trust Prospectus. The GMO Trust funds are distributed by Funds Distributor LLC. Please consult with your tax advisor.
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GMO TRUST FUNDS Report Date: January 23, 2025
2024 YEAR-END TAX REPORTING INFORMATION
FORM 1099-DIV BREAKDOWN

Form 1099 Box 1a Breakdown Form 1099-DIV Form 1099 Box 1b Breakdown Form 1099-DIV Form 1099-DIV. Form 1099 Box 5 Breakdown
Foreign Box 1a Total Qualified Qualified Qualified Box 1b Total Box 2a Box 3 Box 7 Box 9 Section 199A  Section 199A  Section 199A Box 5 Total
Ticker Record  ExDividend  Payable Income Short-term Tax i Income  Short-term  Foreign Tax Qualified Total Capital Nondividend  Foreign  Cash Liquidation|  Income Short-term  ForeignTax | Section 199A
GMO Trust Fund Name cusip Symbol Date Date Date Dividends  Capital Gain  Paid Dividends Gains Paid Dividends Gain Distr. _ Distributions  Tax Paid Distributions Dividends Gains Paid Dividends
GMO U.S. Opportunistic Value Fund - Class Il 36256V460 PPADX 07/08/2024  07/09/2024 07/10/2024 0.120100 0.276300 0.000000 0.396400 0.044000 0.101200 0.000000 0.145200 0.131400 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Opportunistic Value Fund - Class Il 36256V460 PPADX 12/05/2024 12/06/2024 12/09/2024 0.415400 0.947400 0.000000 1.362800 0.152100 0.347000 0.000000 0.499100 0.795300 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
Total 0.535500 1.223700 0.000000 1.759200 0.196100 0.448200 0.000000 0.644300 0.926700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Opportunistic Value Fund - Class IV 36262F202 GUSOX 07/08/2024 07/09/2024 07/10/2024 0.120400 0.276300 0.000000 0.396700 0.044100 0.101200 0.000000 0.145300 0.131400 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Opportunistic Value Fund - Class IV 36262F202 GUSOX 12/05/2024 12/06/2024 12/09/2024 0.423500 0.947400 0.000000 1.370900 0.155100 0.347000 0.000000 0.502100 0.795300 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
Total 0.543900 1.223700 0.000000 1.767600 0.199200 0.448200 0.000000 0.647400 0.926700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Opportunistic Value Fund - Class R6 36262F400 PPAIX 07/08/2024  07/09/2024 07/10/2024 0.115400 0.276300 0.000000 0.391700 0.042300 0.101200 0.000000 0.143500 0.131400 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Opportunistic Value Fund - Class R6 36262F400 PPAIX 12/05/2024 12/06/2024 12/09/2024 0.416200 0.947400 0.000000 1.363600 0.152400 0.347000 0.000000 0.499400 0.795300 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
Total 0.531600 1.223700 0.000000 1.755300 0.194700 0.448200 0.000000 0.642900 0.926700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Opportunistic Value Fund - Class VI 36256V437 UUOAX 07/08/2024 07/09/2024 07/10/2024 0.120100 0.276300 0.000000 0.396400 0.044000 0.101200 0.000000 0.145200 0.131400 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Opportunistic Value Fund - Class VI 36256V437 UUOAX 12/05/2024 12/06/2024 12/09/2024 0.429700 0.947400 0.000000 1.377100 0.157400 0.347000 0.000000 0.504400 0.795300 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
Total 0.549800 1.223700 0.000000 1.773500 0.201400 0.448200 0.000000 0.649600 0.926700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Small Cap Value Fund - Class VI 36256V874 GCAVX 07/08/2024  07/09/2024 07/10/2024 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Small Cap Value Fund - Class VI 36256V874 GCAVX 12/05/2024 12/06/2024 12/09/2024 0.350500 0.000000 0.000000 0.350500 0.350500 0.000000 0.000000 0.350500 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
Total 0.350500 0.000000 0.000000 0.350500 0.350500 0.000000 0.000000 0.350500 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Treasury Fund - Class VI 362013369 GUSTX Daily Daily 02/01/2024 0.020203 0.000000 0.000000 0.020203 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Treasury Fund - Class VI 362013369 GUSTX Daily Daily 03/01/2024 0.020181 0.000000 0.000000 0.020181 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Treasury Fund - Class VI 362013369 GUSTX Daily Daily 04/01/2024 0.024364 0.000000 0.000000 0.024364 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Treasury Fund - Class VI 362013369 GUSTX Daily Daily 05/01/2024 0.023960 0.000000 0.000000 0.023960 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Treasury Fund - Class VI 362013369 GUSTX Daily Daily 06/03/2024 0.025690 0.000000 0.000000 0.025690 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Treasury Fund - Class VI 362013369 GUSTX Daily Daily 07/01/2024 0.020745 0.000000 0.000000 0.020745 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Treasury Fund - Class VI 362013369 GUSTX 07/01/2024 07/02/2024 07/03/2024 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Treasury Fund - Class VI 362013369 GUSTX Daily Daily 08/01/2024 0.021536 0.000000 0.000000 0.021536 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Treasury Fund - Class VI 362013369 GUSTX Daily Daily 09/03/2024 0.021927 0.000000 0.000000 0.021927 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Treasury Fund - Class VI 362013369 GUSTX Daily Daily 10/01/2024 0.018142 0.000000 0.000000 0.018142 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Treasury Fund - Class VI 362013369 GUSTX Daily Daily 11/01/2024 0.018438 0.000000 0.000000 0.018438 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Treasury Fund - Class VI 362013369 GUSTX Daily Daily 12/02/2024 0.018885 0.000000 0.000000 0.018885 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Treasury Fund - Class VI 362013369 GUSTX 12/05/2024 12/06/2024 12/09/2024 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Treasury Fund - Class VI 362013369 GUSTX Daily Daily 01/02/2025 0.017986 0.000000 0.000000 0.017986 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
Total 0.252057 0.000000 0.000000 0.252057 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO-Usonian Japan Value Creation Fund - Class | 36256V627 GMIIX 07/01/2024  07/02/2024 07/03/2024 0.218800 0.000000 0.021000 0.239800 0.168100 0.000000 0.016100 0.184200 0.000000 0.000000 0.021000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO-Usonian Japan Value Creation Fund - Class | 36256V627 GMIIX 12/12/2024 12/13/2024 12/16/2024 0.272800 0.000000 0.027900 0.300700 0.209600 0.000000 0.021400 0.231000 0.000000 0.000000 0.027900 0.000000 0.000000 0.000000 0.000000 0.000000
Total 0.491600 0.000000 0.048900 0.540500 0.377700 0.000000 0.037500 0.415200 0.000000 0.000000 0.048900 0.000000 0.000000 0.000000 0.000000 0.000000
GMO-Usonian Japan Value Creation Fund - Class Il 36256V676 GMAKX 07/01/2024 07/02/2024 07/03/2024 0.212800 0.000000 0.021000 0.233800 0.163500 0.000000 0.016100 0.179600 0.000000 0.000000 0.021000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO-Usonian Japan Value Creation Fund - Class Il 36256V676 GMAKX 12/12/2024 12/13/2024 12/16/2024 0.283600 0.000000 0.027900 0.311500 0.217900 0.000000 0.021400 0.239300 0.000000 0.000000 0.027900 0.000000 0.000000 0.000000 0.000000 0.000000
Total 0.496400 0.000000 0.048900 0.545300 0.381400 0.000000 0.037500 0.418900 0.000000 0.000000 0.048900 0.000000 0.000000 0.000000 0.000000 0.000000
GMO-Usonian Japan Value Creation Fund - Class VI 36256V643 GMAHX 07/01/2024  07/02/2024 07/03/2024 0.220100 0.000000 0.021000 0.241100 0.169100 0.000000 0.016100 0.185200 0.000000 0.000000 0.021000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO-Usonian Japan Value Creation Fund - Class VI 36256V643 GMAHX 12/12/2024 12/13/2024 12/16/2024 0.296600 0.000000 0.027900 0.324500 0.227900 0.000000 0.021400 0.249300 0.000000 0.000000 0.027900 0.000000 0.000000 0.000000 0.000000 0.000000
Total 0.516700 0.000000 0.048900 0.565600 0.397000 0.000000 0.037500 0.434500 0.000000 0.000000 0.048900 0.000000 0.000000 0.000000 0.000000 0.000000

NOTES:

All of the per-share amounts above are presented on a U.S. tax basis, rather than a book accounting basis.

Please refer to the GMO Trust Prospectus and/or Statement of Additional Information. Please consult with your tax advisor.

This material has been preceded by a GMO Trust Prospectus. The GMO Trust funds are distributed by Funds Distributor LLC. Please consult with your tax advisor.
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