GMO TRUST FUNDS Report Date: January 29, 2024
2023 YEAR-END TAX REPORTING INFORMATION
FORM 1099-DIV BREAKDOWN

Form 1099 Box 1a Breakdown Form 1099-DIV Form 1099 Box 1b Form 1099-DIV Form 1099-DIV Form 1099 Box 5
Foreign Box 1a Total Qualified Qualified Qualified Box 1b Total Box2a Box3 Box7 Box9 Section 199A  Section 199A  Section 199A | Box 5 Total
Ticker Record Ex-Dividend Payable Income Short-term Tax Ordinary 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 idends Dividends Gains Paid Dividends Gain Distr. istributi Tax Paid istributi Dividends Gains P nds
GMO Alternative Allocation Fund - Class | 36256V502  GAAGX  07/10/2023  07/11/2023  07/12/2023 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 Alternative Allocation Fund - Class | 36256V502  GAAGX  12/26/2023  12/27/2023  12/28/2023 0.913000 0.000000 0.000000 0.913000 0.280700 0.000000 0.000000 0.280700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
Total 0.913000 0.000000 0.000000 0.913000 0.280700 0.000000 0.000000 0.280700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Alternative Allocation Fund - Class R6 36256V601  GAAKX  07/10/2023  07/11/2023  07/12/2023 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 Alternative Allocation Fund - Class R6 36256V601  GAAKX 12/26/2023  12/27/2023  12/28/2023 0.932200 0.000000 0.000000 0.286600 0.000000 0.286600 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 000000 0.000000
Total 0.932200 0.000000 0.000000 0.286600 0.000000 0.286600 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 .000000 0.000000
GMO Alternative Allocation Fund - Class VI 362014466  GAAVX  07/10/2023  07/11/2023  07/12/2023 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 Alternative Allocation Fund - Class VI 362014466  GAAVX 12/26/2023  12/27/2023  12/28/2023 0.953200 0.000000 0.000000 0.953200 0.293100 0.000000 0.000000 0.293100 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
Total 0.953200 0.000000 0.000000 0.953200 0.293100 0.000000 0.000000 0.293100 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Asset Allocation Bond Fund - Class |1l 362013385  GMOBX ~ 07/05/2023  07/06/2023  07/07/2023 0.000000 0.000000

Total 0.000000

GMO Asset Allocation Bond Fund - Class VI 362013377 GABFX 07/05/2023  07/06/2023  07/07/2023 0.453200 0.000000 0.000000 0.453200 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 Asset Allocation Bond Fund - Class VI 362013377 GABFX 12/15/2023  12/18/2023  12/19/2023 0.602600 0.000000 0.000000 0.602600 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 1.055800 0.000000 0.000000 1.055800 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  07/12/2023  07/13/2023  07/14/2023 0.065700 0.000000 0.000000 0.065700 0.028800 0.000000 0.000000 0.028800 0.000000 0.000000 0.000000 0.000000 0.000100 0.000000 0.000000 0.000100
GMO Benchmark-Free Allocation Fund - Class | 362014458 GBMIX 12/20/2023  12/21/2023  12/22/2023 1374700 0.000000 0.000000 1.374700 0.602300 0.000000 0.000000 0.602300 0.000000 0.000000 0.000000 0.000000 0.001700 0.000000 0.000000 0.001700
Total 1.440400 0.000000 0.000000 1.440400 0.631100 0.000000 0.000000 0.631100 0.000000 0.000000 0.000000 0.000000 0.001800 0.000000 0.000000 0.001800
GMO Benchmark-Free Allocation Fund - Class Ill 362008310  GBMFX  07/12/2023  07/13/2023  07/14/2023 0.074700 0.000000 0.000000 0.074700 0.032700 0.000000 0.000000 0.032700 0.000000 0.000000 0.000000 0.000000 0.000100 0.000000 0.000000 0.000100
GMO Benchmark-Free Allocation Fund - Class Ill 362008310  GBMFX  12/20/2023  12/21/2023  12/22/2023 1.387200 0.000000 0.000000 1.387200 0.607800 0.000000 0.000000 0.607800 0.000000 0.000000 0.000000 0.000000 0.001700 0.000000 0.000000 0.001700
Total 1461900 0.000000 0.000000 1.461900 0.640500 0.000000 0.000000 0.640500 0.000000 0.000000 0.000000 0.000000 0.001800 0.000000 0.000000 0.001800
GMO Benchmark-Free Allocation Fund - Class IV 362014607  GBMBX  07/12/2023  07/13/2023  07/14/2023 0.078300 0.000000 0.000000 0.078300 0.034300 0.000000 0.000000 0.034300 0.000000 0.000000 0.000000 0.000000 0.000100 0.000000 0.000000 0.000100
GMO Benchmark-Free Allocation Fund - Class IV 362014607  GBMBX  12/20/2023  12/21/2023  12/22/2023 1.400300 0.000000 0.000000 1.400300 0.613500 0.000000 0.000000 0.613500 0.000000 0.000000 0.001700 0.000000

Total 1.478600 0.000000 0.000000 1.478600 0.647800 0.000000 0.000000 0.647800 0.000000 0.000000 0.001800 .000000

GMO Benchmark-Free Allocation Fund - Class MF 362014805 NA 07/12/2023  07/13/2023  07/14/2023 0.078600 0.000000 0.000000 0.078600 0.034400 0.000000 0.000000 0.034400 0.000000 0.000000 0.000000 0.000000 0.000100 0.000000 0.000000 0.000100
GMO Benchmark-Free Allocation Fund - Class MF 362014805 NA 12/20/2023  12/21/2023  12/22/2023 1399500 0.000000 0.000000 1.399500 0.613200 0.000000 0.000000 0.613200 0.000000 0.000000 0.000000 0.000000 0.001700 0.000000 0.000000 0.001700
Total 1478100 0.000000 0.000000 1.478100 0.647600 0.000000 0.000000 0.647600 0.000000 0.000000 0.000000 0.000000 0.001800 0.000000 0.000000 0.001800
GMO Benchmark-Free Allocation Fund - Class R6 362014441  GBMSX  07/12/2023  07/13/2023  07/14/2023 0.075300 0.000000 0.000000 0.075300 0.033000 0.000000 0.000000 0.033000 0.000000 0.000000 0.000000 0.000000 0.000100 0.000000 0.000000 0.000100
GMO Benchmark-Free Allocation Fund - Class R6 362014441  GBMSX  12/20/2023  12/21/2023  12/22/2023 1392700 0.000000 0.000000 1.392700 0.610200 0.000000 0.000000 0.610200 0.000000 0.000000 0.000000 0.000000 0.001700 0.000000 0.000000 0.001700
Total 1.468000 0.000000 0.000000 1.468000 0.643200 0.000000 0.000000 0.643200 0.000000 0.000000 0.000000 0.000000 0.001800 0.000000 0.000000 0.001800
GMO Benchmark-Free Fund - Class |1l 362013161 GBFFX 07/12/2023  07/13/2023  07/14/2023 | 0.142300 0.000000 0.000000 0.142300 0.063000 0.000000 0.000000 0.063000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Benchmark-Free Fund - Class |1l 362013161  GBFFX 12/26/2023  12/27/2023  12/28/2023 0.932800 0.000000 0.000000 0.932800 0.412700 0.000000 0.000000 0.412700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1.075100 0.000000 0.000000 1.075100 0.475700 0.000000 0.000000 0.475700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Climate Change Fund - Class | 362014433 GCCLX 07/10/2023  07/11/2023  07/12/2023 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 GCCLX 12/11/2023  12/12/2023  12/13/2023 0.188800 0.000000 0.014100 202900 0.000000 0.014100 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
Total 0.000000 0.202900 0.000000 014100 0.000000 0.000000 0.000000 00000

GMO Climate Change Fund - Class Ill 362014615  GCCHX  07/10/2023  07/11/2023  07/12/2023 | 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 Ill 362014615 GCCHX 12/11/2023  12/12/2023  12/13/2023 0.237500 0.000000 0.014100 0.251600 0.237500 0.000000 0.014100 0.251600 0.000000 0.000000 0.014100 0.000000 0.000000 0.000000 0.000000 0.000000
Total 0.237500 0.000000 0.014100 0.251600 0.237500 0.000000 0.014100 0.251600 0.000000 0.000000 0.014100 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Climate Change Fund - Class R6 362014425  GCCAX 07/10/2023  07/11/2023  07/12/2023 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 12/11/2023  12/12/2023  12/13/2023 0.234600 0.000000 0.014100 0.248700 0.234600 0.000000 0.014100 0.248700 0.000000 0.000000 0.014100 0.000000 0.000000 0.000000 0.000000 0.000000
Total 0.234600 0.000000 0.014100 0.248700 0.234600 0.000000 0.014100 0.248700 0.000000 0.000000 0.014100 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Country Debt Fund - Class IIf 362007270  GMCDX  07/05/2023  07/06/2023  07/07/2023 0.164800 0.000000 0.000000 0.164800 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 IIl 362007270  GMCDX  12/06/2023  12/07/2023  12/08/2023 1.731400 0.000000 0.000000 1.731400 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 1.896200 0.000000 0.000000 1.896200 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  07/05/2023  07/06/2023  07/07/2023 0.164600 0.000000 0.000000 0.164600 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  12/06/2023  12/07/2023  12/08/2023 1.736900 0.000000 0.000000 1.736900 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 000000 0.000000
Total 1.901500 0.000000 0.000000 1.901500 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 00000 .000000 0.000000
GMO Emerging Country Debt Fund - Class VI 36262F103  GMOQX  07/05/2023  07/06/2023  07/07/2023 0.166900 0.000000 0.000000 0.166900 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  12/06/2023  12/07/2023  12/08/2023 1.741800 0.000000 0.000000 1.741800 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 1.908700 0.000000 0.000000 1.908700 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  07/10/2023  07/11/2023  07/12/2023 0.259000 0.000000 0.027600 0.286600 0.093400 0.000000 0.010000 0.103400 0.000000 0.000000 0.027600 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Fund - Class | 36256V825  GEMEX  10/30/2023  10/31/2023  11/01/2023 0.974200 0.000000 0.101500 1.075700 0.351400 0.000000 0.036600 0.388000 0.000000 0.000000 0.101500 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Fund - Class | 36256V825  GEMEX  12/20/2023  12/21/2023  12/22/2023 0.437500 0.000000 0.045300 0.482800 0.157800 016300 0.174100 0.000000 0.000000 0.045300 0.000000 0.000000

Total 1670700 0.000000 0.174400 1.845100 0.602600 062900 0.665500 0.000000 0.000000 0.174400 0.000000 0.000000

GMO Emerging Markets Fund - Class Il 362007502  GMEMX  07/10/2023  07/11/2023  07/12/2023 0.260000 0.000000 0.027600 0.287600 0.093800 0.000000 0.010000 0.103800 0.000000 0.000000 0.027600 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Fund - Class Il 362007502 GMEMX  10/30/2023  10/31/2023  11/01/2023 0.981500 0.000000 0.101500 1.083000 0.354000 0.000000 0.036600 0.390600 0.000000 0.000000 0.101500 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Fund - Class II 362007502 GMEMX  12/20/2023  12/21/2023  12/22/2023 0.440600 0.000000 0.045300 0.485900 0.158900 0.000000 0.016300 0.175200 0.000000 0.000000 0.045300 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1682100 0.000000 0.174400 1.856500 0.606700 0.000000 0.062900 0.669600 0.000000 0.000000 0.174400 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Fund - Class |1l 362007601  GMOEX  07/10/2023  07/11/2023  07/12/2023 0.010300 0.000000 0.027600 0.037900 0.003700 0.000000 0.010000 0.013700 0.000000 0.000000 0.027600 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Fund - Class |1l 362007601  GMOEX  10/30/2023  10/31/2023  11/01/2023 1.003600 0.000000 0.101500 1.105100 0.362000 0.000000 0.036600 0.398600 0.000000 0.000000 0.101500 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Fund - Class |1l 362007601  GMOEX  12/20/2023  12/21/2023  12/22/2023 0.420100 0.000000 0.045300 0.465400 0.151500 0.000000 0.016300 0.167800 0.000000 0.000000 0.045300 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1.434000 0.000000 0.174400 1.608400 0.517200 0.000000 0.062900 0.580100 0.000000 0.000000 0.174400 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Fund - Class R6 36256V833  GEMNX  07/10/2023  07/11/2023  07/12/2023 0.265700 0.000000 0.027600 0.293300 0.095800 0.000000 0.010000 0.105800 0.000000 0.000000 0.027600 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Fund - Class R6 36256V833  GEMNX  10/30/2023  10/31/2023  11/01/2023 0.982700 0.000000 0.101500 1.084200 0.354400 0.000000 0.036600 0.391000 0.000000 0.000000 0.101500 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Fund - Class R6 36256V833  GEMNX  12/20/2023  12/21/2023  12/22/2023 0.440600 0.000000 0.045300 0.485900 0.158900 0.000000 0.016300 0.175200 0.000000 0.000000 0.045300 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1.689000 0.000000 0.174400 1.863400 0.609100 0.000000 0.062900 0.672000 0.000000 0.000000 0.174400 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 Emerging Markets Fund - Class VI 362008278  GEMMX  07/10/2023  07/11/2023  07/12/2023 0.276200 0.000000 0.027600 0.303800 0.099600 0.000000 0.010000 0.109600 0.000000 0.000000 0.027600 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Fund - Class VI 362008278  GEMMX  10/30/2023  10/31/2023  11/01/2023 1.002200 0.000000 0.101500 1.103700 0.361500 0.000000 0.036600 0.398100 0.000000 0.000000 0.101500 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Fund - Class VI 362008278  GEMMX  12/20/2023  12/21/2023  12/22/2023 0.447700 0.000000 0.045300 0.493000 0.161500 0.000000 0.016300 0.177800 0.000000 0.000000 0.045300 0.000000 0.000000 0.000000 0.000000
Total 1.726100 0.000000 0.174400 1.900500 0.622600 0.000000 0.062900 0.685500 0.000000 0.000000 0.174400 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Select Equity Fund - Class | 36256V791  GEDBX 07/10/2023  07/11/2023  07/12/2023 0.042900 0.000000 0.000000 0.042900 0.042900 0.000000 0.000000 0.042900 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Select Equity Fund - Class | 36256V791  GEDBX 10/06/2023  10/09/2023  10/10/2023 0.106400 0.072100 0.000000 0.178500 0.106400 0.072100 0.000000 0.178500 0.662500 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Select Equity Fund - Class | 36256V791  GEDBX 11/14/2023  11/15/2023  11/20/2023 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 17.280000 0.000000 0.000000 0.000000 0.000000
Total 0.149300 0.072100 0.000000 0.221400 0.149300 0.072100 0.000000 0.221400 0.662500 0.000000 0.000000 17.280000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Select Equity Fund - Class Il 362013229  GEDTX 07/10/2023  07/11/2023  07/12/2023 | 0.026400 0.000000 0.000000 0.026400 0.026400 0.000000 0.000000 0.026400 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Select Equity Fund - Class Il 362013229 GEDTX 10/06/2023  10/09/2023  10/10/2023 | 0.111500 0.072100 0.000000 0.183600 0.111500 0.072100 0.000000 0.183600 0.662500 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Select Equity Fund - Class Il 362013229  GEDTX 11/14/2023  11/15/2023  11/20/2023 | 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 17.310000 0.000000 0.000000 0.000000 0.000000
Total 0.137500 0.072100 0.000000 0.210000 0.137900 0.072100 0.000000 0.210000 0.662500 0.000000 0.000000 17.310000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Select Equity Fund - Class V 362013187  GEDOX  07/10/2023  07/11/2023  07/12/2023 0.059100 0.000000 0.000000 0.059100 0.059100 0.000000 0.000000 0.059100 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Select Equity Fund - Class V 362013187  GEDOX  10/06/2023  10/09/2023  10/10/2023 0.122700 0.072100 0.000000 0.194800 0.122700 0.072100 0.000000 0.194800 0.662500 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets Select Equity Fund - Class V 362013187  GEDOX 11/14/2023  11/15/2023  11/20/2023 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 17.230000 0.000000 0.000000 0.000000 0.000000
Total 0.181800 0.072100 0.000000 0.253900 0.181800 0.072100 0.000000 0.253900 0.662500 0.000000 0.000000 17.230000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets ex-China Fund - Class | 36256V619  GMAVX  07/10/2023  07/11/2023  07/12/2023 0.186400 0.000000 0.034400 0.220800 0.076800 0.000000 0.014200 0.091000 0.000000 0.000000 0.034400 0.000000 0.000000 0.000000 0.000000 0.000000
Total 0.186400 0.000000 0.034400 0.220800 0.076800 0.000000 0.014200 0.091000 0.000000 0.000000 0.034400 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets ex-China Fund - Class IIl 36256V585  GMAUX  07/10/2023  07/11/2023  07/12/2023 0.189000 0.000000 0.034400 0.223400 0.077900 0.000000 0.014200 0.092100 0.000000 0.000000 0.034400 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets ex-China Fund - Class IIl 36256V585  GMAUX  12/20/2023  12/21/2023  12/22/2023 0.827300 0.000000 0.149200 0.976500 0.340900 0.000000 0.061500 0.402400 0.000000 0.000000 0.149200 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1.016300 0.000000 0.183600 1.199900 0.418800 0.000000 0.075700 0.494500 0.000000 0.000000 0.183600 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets ex-China Fund - Class VI 36256V551  GMAQX  07/10/2023  07/11/2023  07/12/2023 0.194000 0.000000 0.034400 0.228400 0.079900 0.000000 0.014200 0.094100 0.000000 0.000000 0.034400 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Emerging Markets ex-China Fund - Class VI 36256V551  GMAQX ~ 12/20/2023  12/21/2023  12/22/2023 0.839600 0.000000 0.149200 0.988800 0.346000 0.000000 0.061500 0.407500 0.000000 0.000000 0.149200 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1.033600 0.000000 0.183600 1.217200 0.425900 0.000000 0.075700 0.501600 0.000000 0.000000 0.183600 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Global Asset Allocation Fund - Class | 362014367  GMOOX  07/12/2023  07/13/2023  07/14/2023 0.199100 0.000000 0.008200 0.207300 0.069200 0.000000 0.002900 0.072100 0.000000 0.000000 0.008200 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Global Asset Allocation Fund - Class | 362014367  GMOOX  12/26/2023  12/27/2023  12/28/2023 1513100 0.000000 0.060300 1.573400 0.525700 0.000000 0.020900 0.546600 0.000000 0.000000 0.060300 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1.712200 0.000000 0.068500 1.780700 0.594900 0.000000 0.023800 0.618700 0.000000 0.000000 0.068500 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Global Asset Allocation Fund - Class Ill 362007171  GMWAX  07/12/2023  07/13/2023  07/14/2023 0.209400 0.000000 0.008200 0.217600 0.072700 0.000000 0.002900 0.075600 0.000000 0.000000 0.008200 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Global Asset Allocation Fund - Class Ill 362007171  GMWAX  12/26/2023  12/27/2023  12/28/2023 1534700 0.000000 0.060300 1595000 0.533200 0.000000 0.020300 0.554100 0.000000 0.000000 0.060300 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1.744100 0.000000 0.068500 1.812600 0.605900 0.000000 0.023800 0.629700 0.000000 0.000000 0.068500 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Global Asset Allocation Fund - Class R6 362014359  GMWRX  07/12/2023  07/13/2023  07/14/2023 0.209400 0.000000 0.008200 0.217600 0.072700 0.000000 0.002900 0.075600 0.000000 0.000000 0.008200 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Global Asset Allocation Fund - Class R6 362014359  GMWRX  12/26/2023  12/27/2023  12/28/2023 1.534700 0.000000 0.060300 1.595000 0.533200 0.000000 0.020900 0.554100 0.000000 0.000000 0.060300 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1.744100 0.000000 0.068500 1.812600 0.605900 0.000000 0.023800 0.629700 0.000000 0.000000 0.068500 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Global Developed Equity Allocation Fund - Class Ill 362008153  GWOAX  07/12/2023  07/13/2023  07/14/2023 0.363800 0.000000 0.012800 0.376600 0.160200 0.000000 0.005600 0.165800 0.000000 0.000000 0.012800 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Global Developed Equity Allocation Fund - Class Ill 362008153  GWOAX  12/26/2023  12/27/2023  12/28/2023 1.091400 0.000000 0.038300 1129700 0.480600 0.000000 0.016900 0.497500 0.000000 0.000000 0.038300 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1.455200 0.000000 0.051100 1.506300 0.640800 0.000000 0.022500 0.663300 0.000000 0.000000 0.051100 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Global Equity Allocation Fund - Class | 362014326  GAAUX  07/12/2023  07/13/2023  07/14/2023 0.231300 0.000000 0.012700 0.244000 0.099500 0.000000 0.005400 0.104900 0.000000 0.000000 0.012700 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Global Equity Allocation Fund - Class | 362014326  GAAUX  12/26/2023  12/27/2023  12/28/2023 1.274600 0.000000 0.068000 1.342600 0.548500 0.000000 0.029300 0.577800 0.000000 0.000000 0.068000 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1.505900 0.000000 0.080700 1.586600 0.648000 0.000000 0.034700 0.682700 0.000000 0.000000 0.080700 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Global Equity Allocation Fund - Class Il 362007148 GMGEX  07/12/2023  07/13/2023  07/14/2023 0.239100 0.000000 0.012700 0.251800 0.102900 0.000000 0.005400 0.108300 0.000000 0.000000 0.012700 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Global Equity Allocation Fund - Class Il 362007148 GMGEX  12/26/2023  12/27/2023  12/28/2023 1.284500 0.000000 0.068000 1.352500 0.552800 0.000000 0.029300 0.582100 0.000000 0.000000 0.068000 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1.523600 0.000000 0.080700 1.604300 0.655700 0.000000 0.034700 0.690400 0.000000 0.000000 0.080700 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Global Equity Allocation Fund - Class R6 362014318  GMADX  07/12/2023  07/13/2023  07/14/2023 0.239100 0.000000 0.012700 0.251800 0.102900 0.000000 0.005400 0.108300 0.000000 0.000000 0.012700 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Global Equity Allocation Fund - Class R6 362014318  GMADX  12/26/2023  12/27/2023  12/28/2023 1.284500 0.000000 0.068000 1.352500 0.552800 0.000000 0.029300 0.582100 0.000000 0.000000 0.068000 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1.523600 0.000000 0.080700 1.604300 0.655700 0.000000 0.034700 0.690400 0.000000 0.000000 0.080700 0.000000 0.000000 0.000000 0.000000 0.000000
GMO High Yield Fund - Class | 362014292  GMOZX  07/05/2023  07/06/2023  07/07/2023 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 High Yield Fund - Class | 362014292  GMOZX  12/15/2023  12/18/2023  12/19/2023 0.767200 0.000000 0.000000 0.767200 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 0.767200 0.000000 0.000000 0.767200 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 High Yield Fund - Class VI 362014532 GHVIX 07/05/2023  07/06/2023  07/07/2023 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 High Yield Fund - Class VI 362014532 GHVIX 12/15/2023  12/18/2023  12/19/2023 0.775600 0.000000 0.000000 0.775600 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 0.775600 0.000000 0.000000 0.775600 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 Implementation Fund 362014508 GIMFX 07/12/2023  07/13/2023  07/14/2023 0.106800 0.000000 0.000000 0.106800 0.048200 0.000000 0.000000 0.048200 0.000000 0.000000 0.000000 0.000000 0.000100 0.000000 0.000000 0.000100
GMO Implementation Fund 362014508 GIMFX 12/15/2023  12/18/2023  12/19/2023 0.655200 0.000000 0.000000 0.655200 0.295900 0.000000 0.000000 0.295900 0.000000 0.000000 0.000000 0.000000 0.000800 0.000000 0.000000 0.000800
Total 0.762000 0.000000 0.000000 0.762000 0.344100 0.000000 0.000000 0.344100 0.000000 0.000000 0.000000 0.000000 0.000900 0.000000 0.000000 0.000900
GMO International Developed Equity Allocation Fund - Class Ill 362013450 GIOTX 07/12/2023  07/13/2023  07/14/2023 0.011500 0.000000 0.000700 0.012200 0.007100 0.000000 0.000400 0.007500 0.000000 0.000000 0.000700 0.000000 0.000000 0.000000 0.000000 0.000000
GMO International Developed Equity Allocation Fund - Class Ill 362013450  GIOTX 12/26/2023  12/27/2023  12/28/2023 1.055100 0.000000 0.062300 1.117400 0.655700 0.000000 0.038700 0.694400 0.000000 0.000000 0.062300 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1.066600 0.000000 0.063000 1.129600 0.662800 0.000000 0.039100 0.701900 0.000000 0.000000 0.063000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO International Developed Equity Allocation Fund - Class R6 362014268  GAAWX  07/12/2023  07/13/2023  07/14/2023 0.011500 0.000000 0.000700 0.012200 0.007100 0.000000 0.000400 0.007500 0.000000 0.000000 0.000700 0.000000 0.000000 0.000000 0.000000 0.000000
GMO International Developed Equity Allocation Fund - Class R6 362014268  GAAWX  12/26/2023  12/27/2023  12/28/2023 1.055100 0.000000 0.062300 1.117400 0.655700 0.000000 0.038700 0.694400 0.000000 0.000000 0.062300 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1.066600 0.000000 0.063000 1.129600 0.662800 0.000000 0.039100 0.701900 0.000000 0.000000 0.063000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO International Equity Allocation Fund - Class 111 362007213 GIEAX 07/12/2023  07/13/2023  07/14/2023 0.225600 0.000000 0.017800 0.243400 0.119300 0.000000 0.009400 0.128700 0.000000 0.000000 0.017800 0.000000 0.000000 0.000000 0.000000 0.000000
GMO International Equity Allocation Fund - Class IIf 362007213 GIEAX 12/26/2023  12/27/2023  12/28/2023 1.738800 0.000000 0.136900 1.875700 0.919500 0.000000 0.072400 0.991900 0.000000 0.000000 0.136900 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1.964400 0.000000 0.154700 2.119100 1.038800 0.000000 0.081800 1.120600 0.000000 0.000000 0.154700 0.000000 0.000000 0.000000 0.000000 0.000000
GMO International Equity Allocation Fund - Class R6 362014243  GSXMX  07/12/2023  07/13/2023  07/14/2023 0.225600 0.000000 0.017800 0.243400 0.119300 0.000000 0.009400 0.128700 0.000000 0.000000 0.017800 0.000000 0.000000 0.000000 0.000000 0.000000
GMO International Equity Allocation Fund - Class R6 362014243 GSXMX  12/26/2023  12/27/2023  12/28/2023 1.738800 0.000000 0.136900 1.875700 0.919500 0.000000 0.072400 0.991900 0.000000 0.000000 0.136900 0.000000 0.000000 0.000000 0.000000 0.000000
Total 1.964400 0.000000 0.154700 2.119100 1.038800 0.000000 0.081800 1.120600 0.000000 0.000000 0.154700 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 FUNDS

2023 YEAR-END TAX REPORTING INFORMATION
FORM 1099-DIV BREAKDOWN

Report Date: January 29, 2024
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Form 1099 Box 1a Breakdown Form 1099-DIV Form 1099 Box 1b Form 1099-DIV Form 1099-DIV Form 1099 Box 5
Foreign Box 1a Total Qualified Qualified Qualified Box 1b Total Box2a Box3 Box7 Box9 Section 199A  Section 199A  Section 199A | Box 5 Total
Ticker Record Ex-Dividend Payable Income Short-term Tax Ordinary 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 idends Dividends Gains Paid Dividends Gain Distr. istributi Tax Paid istributi Dividends Gains
GMO International Equity Fund - Class | 362014235  GMOUX  07/10/2023  07/11/2023  07/12/2023 0.399200 0.000000 0.018600 0.417800 0.250400 0.000000 0.011700 0.262100 0.000000 0.000000 0.018600 0.000000 0.000000 0.000000 0.000000
GMO International Equity Fund - Class | 362014235  GMOUX  12/11/2023  12/12/2023  12/13/2023 1.299600 0.000000 0.059500 1.359100 0.815200 0.000000 0.037300 0.852500 0.000000 0.000000 0.059500 0.000000 0.000000 0.000000 0.000000
1.698800 0.000000 0.078100 1.776900 1.065600 0.000000 0.049000 1.114600 0.000000 0.000000 0.078100 0.000000 0.000000 0.000000 0.000000
GMO International Equity Fund - Class Il 362007205  GMICX  07/10/2023  07/11/2023  07/12/2023 0.263300 0.000000 0.018600 0.281900 0.165200 0.000000 0.011700 0.176900 0.000000 0.000000 0.018600 0.000000 0.000000 0.000000 0.000000 0.000000
0.263300 0.000000 0.018600 0.281900 0.165200 0.000000 0.011700 0.176900 0.000000 0.000000 0.018600 0.000000 0.000000 0.000000 0.000000 0.000000
GMO International Equity Fund - Class Ill 362007304  GMOIX  07/10/2023  07/11/2023  07/12/2023 0.411300 0.000000 0.018600 0.429900 0.258000 0.000000 0.011700 0.269700 0.000000 0.000000 0.018600 0.000000 0.000000 0.000000 0.000000 0.000000
GMO International Equity Fund - Class Ill 362007304  GMOIX 12/11/2023  12/12/2023  12/13/2023 1315600 0.000000 0.059500 1375100 0.825300 0.000000 0.037300 0.862600 0.000000 0.000000 0.059500 0.000000 0.000000 0.000000 0.000000 0.000000
1.726900 0.000000 0.078100 1.805000 1.083300 0.000000 0.045000 1.132300 0.000000 0.000000 0.078100 0.000000 0.000000 0.000000 0.000000 0.000000
GMO International Equity Fund - Class IV 362008831  GMCFX  07/10/2023  07/11/2023  07/12/2023 0.412800 0.000000 0.018600 0.431400 0.258900 0.000000 0.011700 0.270600 0.000000 0.000000 0.018600 0.000000 0.000000 0.000000 0.000000 0.000000
GMO International Equity Fund - Class IV 362008831  GMCFX  12/11/2023  12/12/2023  12/13/2023 1.320100 0.000000 0.059500 1.379600 0.828100 0.000000 0.037300 0.865400 0.000000 0.000000 0.059500 0.000000 0.000000 0.000000 0.000000 0.000000
1.732900 0.000000 0.078100 1.811000 1.087000 0.000000 0.049000 1.136000 0.000000 0.000000 0.078100 0.000000 0.000000 0.000000 0.000000 0.000000
GMO International Opportunistic Value Fund - Class | 362014128 IOVFX 12/11/2023  12/12/2023  12/13/2023 0.267300 0.019300 0.021000 0.307600 0.233700 0.016900 0.018400 0.269000 0.105900 0.000000 0.021000 0.000000 0.000000 0.000000 0.000000 0.000000
0.267300 0.019300 0.021000 0.307600 0.233700 0.016900 0.018400 0.269000 0.105900 0.000000 0.021000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO International Opportunistic Value Fund - Class Iil 362008666  GTMIX 07/10/2023  07/11/2023  07/12/2023 0.033200 0.000000 0.002300 0.035500 0.029000 0.000000 0.002100 0.031100 0.000000 0.000000 0.002300 0.000000 0.000000 0.000000 0.000000 0.000000
GMO International Opportunistic Value Fund - Class IIl 362008666  GTMIX 12/11/2023  12/12/2023  12/13/2023 0.287500 0.216100 0.018400 0.251400 0.105900 0.000000 0.000000
323000 0.245100 020500 0.282500 0.105900 0.000000 00000
GMO International Opportunistic Value Fund - Class IV 36262F509  GMAZX  12/11/2023  12/12/2023  12/13/2023 0.285000 0.019300 0.021000 0.325300 0.249200 0.016900 0.018400 0.284500 0.105900 0.000000 0.021000 0.000000 0.000000 0.000000 0.000000 0.000000
0.285000 0.019300 0.021000 0.325300 0.245200 0.016900 0.018400 0.284500 0.105900 0.000000 0.021000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Multi-Sector Fixed Income Fund - Class Ill 362008609  GUGAX  07/05/2023  07/06/2023  07/07/2023 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 Multi-Sector Fixed Income Fund - Class lll 362008609  GUGAX  12/15/2023  12/18/2023  12/19/2023 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
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 Multi-Sector Fixed Income Fund - Class IV 362008120  GPBFX 07/05/2023  07/06/2023  07/07/2023 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 Multi-Sector Fixed Income Fund - Class IV 362008120 GPBFX 12/15/2023  12/18/2023  12/19/2023 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
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  07/05/2023  07/06/2023  07/07/2023 0.256600 0.000000 0.000000 0.256600 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  12/06/2023  12/07/2023  12/08/2023 1.186300 0.000000 0.000000 1.186300 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
1.442900 0.000000 0.000000 1.442900 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 111 362013120  GMOHX  07/05/2023  07/06/2023  07/07/2023 0.266400 0.000000 0.000000 0.266400 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 111 362013120  GMOHX  12/06/2023  12/07/2023  12/08/2023 1.200300 0.000000 0.000000 1.200300 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
1.466700 0.000000 0.000000 1.466700 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  07/05/2023  07/06/2023  07/07/2023 | 0.262400 0.000000 0.000000 0.262400 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 12/06/2023  12/07/2023  12/08/2023 1.196800 0.000000 0.000000 1.196800 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
1.459200 0.000000 0.000000 1.459200 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  07/05/2023  07/06/2023  07/07/2023 0.269200 0.000000 0.000000 0.269200 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  12/06/2023  12/07/2023  12/08/2023 1.211600 0.000000 0.000000 1.211600 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
1.480800 0.000000 0.000000 1.480800 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 Quality Cyclicals Fund - Class | 36256V684  GMAOX  07/10/2023  07/11/2023  07/12/2023 0.150800 0.037300 0.000000 0.188100 0.139000 0.034400 0.000000 0.173400 1.002400 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Quality Cyclicals Fund - Class | 36256V684  GMAOX  12/11/2023  12/12/2023  12/13/2023 0.234200 0.000000 0.000000 0.234200 0.215900 0.000000 0.000000 0.215900 0.629600 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.385000 0.037300 0.000000 0.422300 0.354900 0.034400 0.000000 0.389300 1.632000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Quality Cyclicals Fund - Class VI 36256V734  GMAEX  07/10/2023  07/11/2023  07/12/2023 0.164600 0.037300 0.000000 0.201900 0.151800 0.034400 0.000000 0.186200 1.002400 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Quality Cyclicals Fund - Class VI 36256V734  GMAEX  12/11/2023  12/12/2023  12/13/2023 0.241000 0.000000 0.000000 0.241000 0.222200 0.000000 0.000000 0.222200 0.629600 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.405600 0.037300 0.000000 0.442900 0.374000 0.034400 0.000000 0.408400 1.632000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Quality Fund - Class | 362014185  GQLIX 07/10/2023  07/11/2023  07/12/2023 0.044500 0.000000 0.000000 0.044500 0.034900 0.000000 0.000000 0.034900 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Quality Fund - Class | 362014185  GQLIX 12/11/2023  12/12/2023  12/13/2023 0.227300 0.194500 0.000000 0.421800 0.178200 0.152500 0.000000 0.330700 0.744700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.271800 0.194500 0.000000 0.466300 0.213100 0.152500 0.000000 0.365600 0.744700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Quality Fund - Class Ill 362008260  GQETX 07/10/2023  07/11/2023  07/12/2023 0.047100 0.000000 0.000000 0.047100 0.036900 0.000000 0.000000 0.036900 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Quality Fund - Class Ill 362008260  GQETX 12/11/2023  12/12/2023  12/13/2023 | 0.235500 0.194500 0.000000 0.430000 0.184600 0.152500 0.000000 0.337100 0.744700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.282600 0.194500 0.000000 0.477100 0.221500 0.152500 0.000000 0.374000 0.744700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Quality Fund - Class IV 362008245 GQEFX 07/10/2023  07/11/2023  07/12/2023 | 0.049800 0.000000 0.000000 0.049800 0.039000 0.000000 0.000000 0.039000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Quality Fund - Class IV 362008245 GQEFX 12/11/2023  12/12/2023  12/13/2023 | 0.244900 0.194500 0.000000 0.439400 0.192000 0.152500 0.000000 0.344500 0.744700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.294700 0.194500 0.000000 0.489200 0.231000 0.152500 0.000000 0.383500 0.744700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Quality Fund - Class R6 362014177 GQESX 07/10/2023  07/11/2023  07/12/2023 0.048400 0.000000 0.000000 0.048400 0.037900 0.000000 0.000000 0.037900 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Quality Fund - Class R6 362014177 GQESX 12/11/2023  12/12/2023  12/13/2023 0.239500 0.194500 0.000000 0.434000 0.187800 0.152500 0.000000 0.340300 0.744700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.287500 0.194500 0.000000 0.482400 0.225700 0.152500 0.000000 0.378200 0.744700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Quality Fund - Class VI 362008229  GQLOX  07/10/2023  07/11/2023  07/12/2023 0.054900 0.000000 0.000000 0.054900 0.043000 0.000000 0.000000 0.043000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Quality Fund - Class VI 362008229 GQLOX 12/11/2023  12/12/2023  12/13/2023 0.254000 0.194500 0.000000 0.448500 0.199100 0.152500 0.000000 0.351600 0.744700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.308900 0.194500 0.000000 0.503400 0.242100 0.152500 0.000000 0.394600 0.744700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Resource Transition Fund - Class VI 36256V445  GMOYX  07/10/2023  07/11/2023  07/12/2023 0.016300 0.000000 0.001300 0.017600 0.009800 0.000000 0.000800 0.010600 0.000000 0.000000 0.001300 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Resource Transition Fund - Class VI 36256V445  GMOYX  12/15/2023  12/18/2023  12/19/2023 0.774100 0.000000 0.063700 0.837800 0.465700 0.000000 0.038300 0.504000 0.000000 0.000000 0.063700 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Resource Transition Fund - Class VI 36256V445  GMOYX  12/20/2023  12/21/2023  12/22/2023 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
0.790400 0.000000 0.065000 0.855400 0.475500 0.000000 0.039100 0.514600 0.000000 0.000000 0.065000 0.000000 0.000000 0.000000 0.000000 0.000000

Total

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

2023 YEAR-END TAX REPORTING INFORMATION
FORM 1099-DIV BREAKDOWN

Report Date: January 29, 2024

Total

Total

Total

Total

Total

Total

Total

Total

Total

Total

Total

Total

GMO U.
Total

Total

Total

Total

Total

Total

Form 1099 Box 1a Breakdown Form 1099-DIV Form 1099 Box 1b Form 1099-DIV Form 1099-DIV Form 1099 Box 5
Foreign Box 1a Total Qualified Qualified Qualified Box 1b Total Box2a Box3 Box7 Box9 Section 199A  Section 199A  Section 199A | Box 5 Total
Ticker Record Ex-Dividend Payable Income Short-term Tax Ordinary 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 idends Dividends Gains Paid Dividends Gain Distr. istributi Tax Paid istributi Dividends Gains
GMO Resources Fund - Class | 36256V775  GEACX 07/10/2023  07/11/2023  07/12/2023 0.212700 0.278100 0.028700 0.519500 0.080900 0.105800 0.010900 0.197600 0.202700 0.000000 0.028700 0.000000 0.000000 0.000000 0.000000
GMO Resources Fund - Class | 36256V775  GEACX 12/20/2023  12/21/2023  12/22/2023 0.644000 0.000000 0.037900 0.681900 0.245100 0.000000 0.014400 0.259500 0.000000 0.000000 0.037900 0.000000 0.000000 0.000000 0.000000
0.856700 0.278100 0.066600 1.201400 0.326000 0.105800 0.025300 0.457100 0.202700 0.000000 0.066600 0.000000 0.000000 0.000000 0.000000
GMO Resources Fund - Class Il 362014102 GOFIX 07/10/2023  07/11/2023  07/12/2023 | 0.218900 0.278100 0.028700 0.525700 0.083300 0.105800 0.010900 0.200000 0.202700 0.000000 0.028700 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Resources Fund - Class Il 362014102 GOFIX 12/20/2023  12/21/2023  12/22/2023 | 0.656000 0.000000 0.037900 0.693900 0.249600 0.000000 0.014400 0.264000 0.000000 0.000000 0.037900 0.000000 0.000000 00000 000000 00000
0.874500 0.278100 0.066600 1.219600 0.332900 0.105800 0.025300 0.464000 0.202700 0.000000 0.066600 0.000000 0.000000 0.000000 .000000 0.000000
GMO Resources Fund - Class IV 362014201  GOVIX 07/10/2023  07/11/2023  07/12/2023 | 0.225700 0.278100 0.028700 0.532500 0.085900 0.105800 0.010900 0.202600 0.202700 0.000000 0.028700 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Resources Fund - Class IV 362014201 GOVIX 12/20/2023  12/21/2023  12/22/2023 | 0.666300 0.000000 0.037900 0.704200 0.253600 0.000000 0.014400 0.268000 0.000000 0.000000 0.037900 0.000000 0.000000 0.000000 0.000000 0.000000
0.892000 0.278100 0.066600 1.236700 0.339500 0.105800 0.025300 0.470600 0.202700 0.000000 0.066600 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Resources Fund - Class R6 36256V783  GAAHX  07/10/2023  07/11/2023  07/12/2023 0.223000 0.278100 0.028700 0.529800 0.084900 0.105800 0.010900 0.201600 0.202700 0.000000 0.028700 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Resources Fund - Class R6 36256V783  GAAHX  12/20/2023  12/21/2023  12/22/2023 | 0.663400 0.000000 0.037900 0.701300 0.252500 0.000000 0.014400 0.266900 0.000000 0.000000 0.037900 0.000000 0.000000 0.000000 0.000000 0.000000
0.886400 0.278100 0.066600 1.231100 0.337400 0.105800 0.025300 0.468500 0.202700 0.000000 0.066600 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Resources Fund - Class VI 362014409  GMOWX  07/10/2023  07/11/2023  07/12/2023 0.205300 0.278100 0.028700 0.512100 0.078100 0.105800 0.010900 0.194800 0.202700 0.000000 0.028700 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Resources Fund - Class VI 362014409  GMOWX  12/20/2023  12/21/2023  12/22/2023 0.675700 0.000000 0.037900 0.713600 0.257100 0.000000 0.014400 0.271500 0.000000 0.000000 0.037900 0.000000 0.000000 0.000000 0.000000 0.000000
0.881000 0.278100 0.066600 1.225700 0.335200 0.105800 0.025300 0.466300 0.202700 0.000000 0.066600 0.000000 0.000000 0.000000 0.000000 0.000000
GMO SGM Major Markets Fund - Class | 362014144  GSMKX  07/05/2023  07/06/2023  07/07/2023 1.423200 0.000000 0.000000 1.423200 0.000000 0.000000 0.000000 0.000000 3.301400 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO SGM Major Markets Fund - Class | 362014144 GSMKX 10/6/2023 10/10/2023  10/13/2023 0.000000 0.000000 0.000000 000000 0.000000 0.000000 0.000000 24210000 00000
0.000000 423200 0.000000 000000 0.000000 3.301400 0.000000 24.210000 0.000000
GMO SGM Major Markets Fund - Class Ill 362014656  GSMFX  07/05/2023  07/06/2023  07/07/2023 1.432400 0.000000 0.000000 1.432400 0.000000 0.000000 0.000000 0.000000 3.301400 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO SGM Major Markets Fund - Class Ill 362014656 GSMFX 10/6/2023 10/10/2023  10/13/2023 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 24.270000 0.000000 0.000000 0.000000 0.000000
1.432400 0.000000 0.000000 1.432400 0.000000 0.000000 0.000000 0.000000 3.301400 0.000000 0.000000 24.270000 0.000000 0.000000 0.000000 0.000000
GMO SGM Major Markets Fund - Class VI 362014623  GSMHX  07/05/2023  07/06/2023  07/07/2023 1.444500 0.000000 0.000000 1.444500 0.000000 0.000000 0.000000 0.000000 3.301400 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO SGM Major Markets Fund - Class VI 362014623 GSMHX 10/6/2023 10/10/2023  10/13/2023 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 24.140000 0.000000 0.000000 0.000000 0.000000
1.444500 0.000000 0.000000 1.444500 0.000000 0.000000 0.000000 0.000000 3.301400 0.000000 0.000000 24.140000 0.000000 0.000000 0.000000 0.000000
GMO Small Cap Quality Fund - Class | 36256V478  GMAYX  02/27/2023  02/28/2023  03/01/2023 0.000000 1.855200 0.000000 1.855200 0.000000 0.077200 0.000000 0.077200 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Small Cap Quality Fund - Class | 36256V478  GMAYX  07/10/2023  07/11/2023  07/12/2023 0.009100 0.739100 0.000000 0.748200 0.000400 0.030700 0.000000 0.031100 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Small Cap Quality Fund - Class | 36256V478  GMAYX  12/11/2023  12/12/2023  12/13/2023 0.042300 1.906300 0.000000 1.948600 0.001800 0.079300 0.000000 0.081100 0.231000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.051400 4.500600 0.000000 4.552000 0.002200 0.187200 0.000000 0.185400 0.231000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Small Cap Quality Fund - Class 1l 36256V536  GMAWX  02/27/2023  02/28/2023  03/01/2023 0.000000 1.855200 0.000000 1.855200 0.000000 0.077200 0.000000 0.077200 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Small Cap Quality Fund - Class Ill 36256V536  GMAWX  07/10/2023  07/11/2023  07/12/2023 0.012800 0.739100 0.000000 0.751900 0.000500 0.030700 0.000000 0.031200 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Small Cap Quality Fund - Class Ill 36256V536  GMAWX  12/11/2023  12/12/2023  12/13/2023 0.044800 1.906300 0.000000 1951100 0.001900 0.079300 0.000000 0.081200 0.231000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.057600 4.500600 0.000000 4.558200 0.002400 0.187200 0.000000 0.189600 0.231000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Small Cap Quality Fund - Class VI 36256V494  GSBGX 02/27/2023  02/28/2023  03/01/2023 0.000000 1.855200 0.000000 1.855200 0.000000 0.077200 0.000000 0.077200 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Small Cap Quality Fund - Class VI 36256V494  GSBGX 07/10/2023  07/11/2023  07/12/2023 0.014300 0.739100 0.000000 0.753400 0.000600 0.030700 0.000000 0.031300 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Small Cap Quality Fund - Class VI 36256V494  GSBGX 12/11/2023  12/12/2023  12/13/2023 0.056900 1.906300 0.000000 1.963200 0.002400 0.079300 0.000000 0.081700 0.231000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.071200 4500600 0.000000 4571800 0.003000 0.187200 0.000000 0.190200 0.231000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Strategic Opportunities Allocation Fund - Class IIl 362008161  GBATX 07/12/2023  07/13/2023  07/14/2023 0.083000 0.000000 0.004200 0.087200 0.035500 0.000000 0.001800 0.037300 0.000000 0.000000 0.004200 0.000000 0.000000 0.000000 0.000000 0.000000
GMO Strategic Opportunities Allocation Fund - Class IIl 362008161  GBATX 12/26/2023  12/27/2023  12/28/2023 0.917000 0.000000 0.046800 0.963800 0.391800 0.000000 0.020000 0.411800 0.000000 0.000000 0.046800 0.000000 0.000000 0.000000 0.000000 0.000000
1.000000 0.000000 0.051000 1.051000 0.427300 0.000000 0.021800 0.449100 0.000000 0.000000 0.051000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Equity Fund - Class Ill 362013658  GMUEX  07/10/2023  07/11/2023  07/12/2023 0.031500 0.000000 0.000000 0.031500 0.016100 0.000000 0.000000 0.016100 0.712400 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
. Equity Fund - Class 11l 362013658  GMUEX  12/06/2023  12/07/2023  12/08/2023 0.140300 0.244800 0.000000 0.385100 0.071800 0.125300 0.000000 0.197100 0.440600 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.171800 0.244800 0.000000 0.416600 0.087900 0.125300 0.000000 0.213200 1.153000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Equity Fund - Class VI 362013625 ~ GMCQOX  07/10/2023  07/11/2023  07/12/2023 0.036000 0.000000 0.000000 0.036000 0.018400 0.000000 0.000000 0.018400 0.712400 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Equity Fund - Class VI 362013625  GMCQX  12/06/2023  12/07/2023  12/08/2023 0.148600 0.244800 0.000000 0.393400 0.076000 0.125300 0.000000 0.201300 0.440600 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.184600 0.244800 0.000000 0.429400 0.094400 0.125300 0.000000 0.219700 1.153000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Opportunistic Value Fund - Class | 36256V452  PPAEX 07/10/2023  07/11/2023  07/12/2023 0.090000 0.312000 0.000000 0.402000 0.042600 0.147700 0.000000 0.190300 0.000100 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Opportunistic Value Fund - Class | 36256V452  PPAEX 12/11/2023  12/12/2023  12/13/2023 0.377700 0.334800 0.000000 0.712500 0.178800 0.158500 0.000000 0.337300 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.467700 0.646800 0.000000 1.114500 0.221400 0.306200 0.000000 0.527600 0.000100 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Opportunistic Value Fund - Class IIl 36256V460  PPADX 07/10/2023  07/11/2023  07/12/2023 0.092100 0.312000 0.000000 0.404100 0.043600 0.147700 0.000000 0.191300 0.000100 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Opportunistic Value Fund - Class IIl 36256V460  PPADX 12/11/2023  12/12/2023  12/13/2023 0.322500 0.334800 0.000000 0.657300 0.152700 0.158500 0.000000 0.311200 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.414600 0.646800 0.000000 1.061400 0.196300 0.306200 0.000000 0.502500 0.000100 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
. Opportunistic Value Fund - Class IV 36262F202  GUSOX  07/10/2023  07/11/2023  07/12/2023 0.087200 0.312000 0.000000 0.399200 0.041300 0.147700 0.000000 0.189000 0.000100 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
. Opportunistic Value Fund - Class IV 36262F202  GUSOX 12/11/2023  12/12/2023  12/13/2023 | 0.385300 0.334800 0.000000 0.720100 0.182400 0.158500 0.000000 0.340900 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.472500 0.646800 0.000000 1.119300 0.223700 0.306200 0.000000 0.529900 0.000100 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Opportunistic Value Fund - Class R6 36262F400  PPAIX 12/11/2023  12/12/2023  12/13/2023 | 0.390700 0.334800 0.000000 0.725500 0.184900 0.158500 0.000000 0.343400 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.390700 0.334800 0.000000 0.725500 0.184900 0.158500 0.000000 0.343400 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Opportunistic Value Fund - Class VI 36256V437  UUOAX  07/10/2023  07/11/2023  07/12/2023 0.085600 0.312000 0.000000 0.397600 0.040500 0.147700 0.000000 0.188200 0.000100 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO U.S. Opportunistic Value Fund - Class VI 36256V437  UUOAX  12/11/2023  12/12/2023  12/13/2023 0.391300 0.334800 0.000000 0.726100 0.185200 0.158500 0.000000 0.343700 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.476900 0.646800 0.000000 1123700 0.225700 0.306200 0.000000 0.531900 0.000100 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  07/10/2023  07/11/2023  07/12/2023 0.055900 0.000000 0.000000 0.055900 0.054500 0.000000 0.000000 0.054500 0.000000 0.000000 0.000000 0.000000 0.000900 0.000000 0.000000 0.000900
GMO U.S. Small Cap Value Fund - Class VI 36256V874  GCAVX 12/11/2023  12/12/2023  12/13/2023 0.296100 0.000000 0.000000 0.296100 0.288700 0.000000 0.000000 0.288700 0.000000 0.000000 0.000000 0.000000 0.004900 0.000000 0.000000 0.004900
0.352000 0.000000 0.000000 0.352000 0.343200 0.000000 0.000000 0.343200 0.000000 0.000000 0.000000 0.000000 0.005800 0.000000 0.000000 0.005800

Total

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
2023 YEAR-END TAX REPORTING INFORMATION
FORM 1099-DIV BREAKDOWN

Report Date: January 29, 2024

GMO USS.
GMO U.
GMO U.
GMO U.

Total

Total

Total

Total

Form 1099 Box 1a Breakdown Form 1099-DIV Form 1099 Box 1b Form 1099-DIV Form 1099-DIV Form 1099 Box 5
Foreign BoxlaTotal | Qualified  Qualified Qualified Box 1b Total Box2a Box3 Box7 Box9 Section199A  Section 199A  Section 199A | Box 5 Total
Ticker Record Ex-Dividend Payable Income Short-term Tax Ordinary Income  Shortterm  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 idends Dividends Gains Paid Dividends Gain Distr. __Distributi Tax Paid istributi Dividends Gains
GMO U.S. Treasury Fund 362013369 GUSTX Daily Daily 02/01/2023 | 0.015562 0.000000 0.000000 0015562 0000000 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 362013369 GUSTX Daily Daily 03/01/2023 | 0.016264 0.000000 0.000000 0.016264 0000000 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 362013369 GUSTX Daily Daily 04/03/2023 | 0.020053 0.000000 0.000000 0.020053 0000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
. Treasury Fund 362013369 GUSTX Daily Daily 05/01/2023 | 0.019335 0.000000 0.000000 0.019335 0000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
Treasury Fund 362013369 GUSTX Daily Daily 06/01/2023 | 0.021841 0.000000 0.000000 0021841 0000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
Treasury Fund 362013369 GUSTX Daily Daily 07/03/2023 | 0.022633 0.000000 0.000000 0.022633 0000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
Treasury Fund 362013369  GUSTX  07/05/2023  07/06/2023  07/07/2023 | 0.000000 0.000000 0.000000 0.000000 0000000 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 362013369 GUSTX Daily Daily 08/01/2023 | 0.020620 0.000000 0.000000 0.020620 0000000 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 362013369 GUSTX Daily Daily 09/01/2023 | 0.023137 0.000000 0.000000 0023137 0000000 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 362013369 GUSTX Daily Daily 10/02/2023 | 0.023118 0.000000 0.000000 0.023118 0000000 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 362013369 GUSTX Daily Daily 11/01/2023 | 0.022785 0.000000 0.000000 0022785 0000000 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 362013369 GUSTX Daily Daily 12/01/2023 | 0.022217 0.000000 0.000000 0.022217 0000000 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 362013369 GUSTX  12/06/2023  12/07/2023  12/08/2023 | 0.000000 0.000000 0.000000 0.000000 0000000 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 362013369 GUSTX Daily Daily 1/2/2024 0023359 0.000000 0.000000 0.023359 0000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0250924 0.000000 0.000000 0250924 0.000000___0.000000 0.000000 0000000 0.000000 0.000000 0.000000 0000000 0.000000 0.000000 0.000000
GMO-Usonian Japan Value Creation Fund - Class | 36256V627  GMIX  07/10/2023  07/11/2023  07/12/2023 | 0213600 0.000000 0.014000 0.227600 0113500 0.000000 0.007400 0.120900 0.000000 0.000000 0014000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO-Usonian Japan Value Creation Fund - Class | 36256V627  GMIX  12/11/2023  12/12/2023  12/13/2023 | 0643600 0.000000 0042700 0686300 0341800 0.000000 0022700 0364500 0.000000 0.000000 0042700 0000000 0.000000 0000000 0000000 0000000
0.857200 0.000000 0056700 0913900 0455300 ___0.000000 0030100 0.485400 0.000000 0.000000 0.056700 0.000000 0.000000 0.000000 0.000000 0.000000
GMO-Usonian Japan Value Creation Fund - Class Iil 36256V676  GMAKX  07/10/2023  07/11/2023  07/12/2023 | 0212300 0.000000 0014000 0.226300 0112800 0.000000 0007400 0120200 0.000000 0.000000 0.014000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO-Usonian Japan Value Creation Fund - Class Il 36256V676  GMAKX  12/11/2023  12/12/2023  12/13/2023 | 0.650100 0.000000 0.042700 0.692800 0345300 0.000000 0022700 0368000 0.000000 0.000000 0042700 0.000000 0.000000 0.000000 0.000000 0.000000
0.862400 0.000000 0056700 0919100 0458100 ___0.000000 0030100 0.488200 0.000000 0.000000 0056700 0000000 0.000000 0.000000 0.000000 0.000000
GMO-Usonian Japan Value Creation Fund - Class VI 36256V643  GMAHX  07/10/2023  07/11/2023  07/12/2023 | 0216900 0.000000 0.014000 0.230900 0115200 0.000000 0007400 0.122600 0.000000 0.000000 0014000 0.000000 0.000000 0.000000 0.000000 0.000000
GMO-Usonian Japan Value Creation Fund - Class VI 36256V643  GMAHX  12/11/2023  12/12/2023  12/13/2023 0.000000 0704500 0351500 0.000000 0022700 0374200 0.000000 0.000000 0042700 0.000000 0000000
0.000000 935400 0466700 ___0.000000 0030100 0.496800 0.000000 0.000000 0.056700 0.000000 00000
NOTES:

Al 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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