
| 0

WORLD MARKET NEUTRAL COMPOSITE
Reporting Date: 31 December 2023

Composite Inception Date: 30 June 2025
Reporting Currency: USD

Benchmark: FTSE 3-Mo.TBill

Please Note: 

Copyright © 2025 by GMO LLC. All rights reserved. For Institutional Use Only.

GMO does not yet have a GIPS-compliant Report for this composite since it has not managed accounts in this strategy for a full year. 
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