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The above information is based on a representative account in the Strategy selected because it has the fewest restrictions and best represents the implementation of the Strategy. Weightings are as of the 
date indicated and are subject to change. The groups indicated above represent exposures determined pursuant to proprietary methodologies and are subject to change over time.
Totals may vary due to rounding. S&P does not guarantee the accuracy, adequacy, completeness or availability of any data or information and is not responsible for any errors or omissions from the use of 
such data or information. Reproduction of the data or information in any form is prohibited except with the prior written permission of S&P or its third-party licensors. Please visit 
https://www.gmo.com/americas/benchmark-disclaimers/ to review the complete benchmark disclaimer notice.
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Total 207% 100%

Global Macro
39%

Managed Volatility 16%

Event-Driven
23%

Quality Long/Short
33%

World Market Neutral
29%

Equity Dislocation 
35%

RV Credit 5%

Emerging FX 12%

Trend 15%

Global Macro
21%

Managed Volatility 6%

Event-Driven
13%

Quality Long/Short
19%

World Market Neutral 6%

Equity Dislocation 
27%

RV Credit 1%

Emerging FX 3%

Trend 4%

Annualized Vol 6.9%

S&P 500 EAFE Emerging Equities Commodities U.S. Rates DXY

BETA 0.1 0.0 0.0 0.1 0.1 0.0


