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NAV: $564,612,003

 

Portfolio Exposures

QuantityExposureSecurity DescriptionAsset Class
 

Equity 30,8043i Group PLC 1,093,070
 

Equity 1,318A P Moller Maersk Ord Shs Class B 1,716,367
 

Equity 130,891Abb Ord Shs 6,087,514
 

Equity 186,782Abn Amro Bank Ord Shs 3,197,334
 

Equity 6,605Adecco Group Ord Shs 261,501
 

Equity 43,311Ageas Ord Shs 2,007,621
 

Equity 25,354Air Canada Voting and Variable Voting Ord Shs 367,406
 

Equity 71,200Aisin Ord Shs 2,926,659
 

Equity 5,091Alfa Laval Ord Shs 200,353
 

Equity 21,067Alimentation Couche Tard Ord Shs 1,203,539
 

Equity 3,857Allianz Ord Shs 1,157,193
 

Equity 40,586Anz Group Holdings Ord Shs 778,462
 

Equity 139,020ARC Resources Ord Shs 2,480,941
 

Equity 90,289ArcelorMittal Ord Shs 2,482,171
 

Equity 62,256Aristocrat Leisure Ord Shs 1,746,480
 

Equity 6,000ASM International Ord Shs 3,667,032
 

Equity 4,376ASML Holding Ord Shs 4,216,609
 

Equity 30,849Associated British Foods Ord Shs 973,471
 

Equity 42,828Atlas Copco Ord Shs Class B 633,452
 

Equity 118,661Axa Ord Shs 4,461,677
 

Equity 495,005BAE Systems Ord Shs 8,438,627
 

Equity 500,247Banco Bilbao Vizcaya Argentaria Ord Shs 5,964,545
 

Equity 848,364Banco Santander Ord Shs 4,142,748
 

Equity 9,286Bank of Montreal Ord Shs 907,499
 

Equity 2,994,792Barclays Ord Shs 6,930,769
 

Equity 66,145Barratt Developments Ord Shs 397,400
 

Equity 35,115Be Semiconductor Industries Ord Shs 5,381,444
 

Equity 8,115Bechtle Ord Shs 429,271
 

Equity 263,054BHP BILLITON 7,597,459
 

Equity 7,851BKW N Ord Shs 1,206,371
 

Equity 306,169Bluescope Steel Ord Shs 4,763,910
 

Equity 5,910BMW Ord Shs 682,704
 

Equity 65,235BNP Paribas Ord Shs 4,640,087
 

Equity 1,302,000BOC Hong Kong Holdings Ord Shs 3,485,220
 

Equity 1,231,641BP 7,712,450
 

Equity 190,221Brambles Ord Shs 2,004,218
 

Equity 37,884Brenntag Ord Shs 3,194,621
 

Equity 52,898BRITISH AMERICAN TOBACCO 1,607,771
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Equity 66,700Brother Industries Ord Shs 1,243,477
 

Equity 2,348,595BT Group Ord Shs 3,253,165
 

Equity 3,963Bunzl Ord Shs 152,591
 

Equity 20,904CAE Ord Shs 432,060
 

Equity 3,482Canadian Apartment Properties Real Estate Investment Units 119,622
 

Equity 3,612Canadian Imperial Bank of Commerce Ord Shs 183,289
 

Equity 8,837Canadian Pacific Kansas City Ord Shs 779,902
 

Equity 8,795Canadian Tire Ord Shs Class A 878,038
 

Equity 156,096CapitaLand Integrated Commercial Trust 229,009
 

Equity 139,187Carrefour Ord Shs 2,386,361
 

Equity 4,615CCL Industries Ord Shs Class B 236,096
 

Equity 4,200,962Centrica Ord Shs 6,774,213
 

Equity 27,366CGI Ord Shs 3,022,040
 

Equity 138,800Chubu Electric Power Ord Shs 1,824,132
 

Equity 45,952Coca Cola HBC Ord Shs 1,452,963
 

Equity 362,677Commerzbank Ord Shs 4,986,228
 

Equity 96,024Compagnie de Saint Gobain Ord Shs 7,459,567
 

Equity 69,600Compass Group Ord Shs 2,042,433
 

Equity 143Constellation Software Ord Shs 390,985
 

Equity 63,659Credit Agricole Ord Shs 949,874
 

Equity 18,200Dai Nippon Printing Ord Shs 561,711
 

Equity 76,000Dai-Ichi Life Holdings Ord Shs 1,934,838
 

Equity 92,688Daimler Truck Holding E Ord Shs 4,700,839
 

Equity 9,500Daito Trust Construction Ord Shs 1,095,345
 

Equity 19,265Dassault Aviation Ord Shs 4,244,465
 

Equity 15,707DCC Ord Shs 1,142,892
 

Equity 530,314Deutsche Bank Ord Shs 8,351,682
 

Equity 5,597Deutsche Boerse Ord Shs 1,146,389
 

Equity 27,693Deutsche Post Ord Shs 1,193,795
 

Equity 6,100Disco Ord Shs 2,305,058
 

Equity 1,438Eiffage Ord Shs 163,302
 

Equity 67,988Ericsson Ord Shs Class B 366,499
 

Equity 40,664Evolution Ord Shs 5,060,277
 

Equity 6,583Fairfax Financial Holdings Sub Voting Ord Shs 7,102,781
 

Equity 427,362Fortescue Ord Shs 7,165,442
 

Equity 12,270Fresenius Se and Co Kgaa Ord Shs 331,290
 

Equity 124,000Fujitsu Ord Shs 2,040,107
 

Equity 6,006Great West Lifeco Ord Shs 192,263
 

Equity 1,467Groupe Bruxelles Lambert Ord Shs 111,000
 

Equity 19,300Hakuhodo Dy Holdings Ord Shs 176,683
 

Equity 2,264Hannover Rueck Ord Shs 620,327
 

Equity 3,572Heidelberg Materials Ord Shs 393,299
 

Equity 54,363HelloFresh Ord Shs 387,030
 

Equity 16,342Hexagon Ord Shs Class B 193,642
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Equity 1,700Hikari Tsushin Ord Shs 317,546
 

Equity 10,400Hirose Electric Ord Shs 1,064,085
 

Equity 14,221Holcim Ltd Ord Shs 1,289,316
 

Equity 191,700Honda Motor Ord Shs 2,395,221
 

Equity 32,300Hong Kong Exchanges and Clearing Ord Shs 940,138
 

Equity 772,459HSBC Holdings Ord Shs 6,040,257
 

Equity 13,966iA Financial Ord Shs 868,457
 

Equity 24,500Iida Group Holdings Ord Shs 322,711
 

Equity 24,800Imperial Brands Ord Shs 554,516
 

Equity 72,342Imperial Oil Ord Shs 4,994,578
 

Equity 14,747Industria De Diseno Textil Inditex Ord Shs 743,302
 

Equity 6,802Infineon Technologies Ord Shs 231,514
 

Equity 109,319ING Groep Ord Shs 1,800,012
 

Equity 3,695Intact Financial Ord Shs 600,811
 

Equity 44,280Investor Ord Shs Class B 1,112,528
 

Equity 15,556Ipsen Ord Shs 1,853,093
 

Equity 21,400Isuzu Motors Ord Shs 290,575
 

Equity 105,100Itochu Ord Shs 4,490,248
 

Equity 28,167James Hardie Industries CDI 1,132,155
 

Equity 118,200Japan Post Holdings Ord Shs 1,196,487
 

Equity 265,300Japan Post Insurance Ord Shs 5,093,192
 

Equity 35,000JAPAN TOBACCO 937,527
 

Equity 9,300Kajima Ord Shs 192,090
 

Equity 85,900Kansai Electric Power Ord Shs 1,245,549
 

Equity 53,318Kingfisher Ord Shs 167,981
 

Equity 10,969Knorr Bremse Ord Shs 830,441
 

Equity 84,600Koito Manufacturing Ord Shs 1,417,034
 

Equity 112,867Koninklijke Ahold Delhaize Ord Shs 3,378,967
 

Equity 29,600Kyowa Kirin Ord Shs 526,207
 

Equity 82,200Leonardo Ord Shs 2,066,705
 

Equity 39,000Link Real Estate Investment Trust 167,681
 

Equity 751,673Lloyds Banking Group Ord Shs 491,488
 

Equity 9,400Loblaw Companies Ord Shs 1,042,631
 

Equity 16,564Logitech International Ord Shs 1,485,188
 

Equity 9,002London Stock Exchange Group Ord Shs 1,079,182
 

Equity 682Lvmh Ord Shs 614,070
 

Equity 12,400M3 Ord Shs 175,089
 

Equity 213,943Manulife Financial Ord Shs 5,348,377
 

Equity 171,700Marubeni Ord Shs 2,982,585
 

Equity 555,000Mazda Motor Ord Shs 6,437,626
 

Equity 23,100McDonalds Holdings (Japan) Ord Shs 1,047,051
 

Equity 17,700Meiji Holdings Ord Shs 395,997
 

Equity 61,253Melrose Industries Ord Shs 520,753
 

Equity 70,800Mitsui Ord Shs 3,324,225
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Equity 5,800Mitsui OSK Lines Ord Shs 176,669
 

Equity 276,000MS&AD Insurance Group Holdings Ord Shs 4,943,910
 

Equity 11,461Muenchener Rueckversicherungs-Gesellschaft N Ord Shs 5,598,515
 

Equity 4,864National Bank of Canada Ord Shs 409,967
 

Equity 49,874Natwest Group Ord Shs 167,274
 

Equity 2,894Nemetschek Ord Shs 286,673
 

Equity 13,069NESTLE 1,389,316
 

Equity 199,200NEXON Ord Shs 3,303,657
 

Equity 4,263Next Ord Shs 497,165
 

Equity 34,200Nippon Steel Ord Shs 828,872
 

Equity 11,900Nippon Yusen Ord Shs 320,253
 

Equity 13,800NISSIN FOODS HOLDINGS Ord Shs 382,966
 

Equity 5,800Nitto Denko Ord Shs 528,091
 

Equity 16,388NN Group Ord Shs 757,873
 

Equity 124,892Nokia Ord Shs 443,901
 

Equity 108,132Novartis Ord Shs 10,489,056
 

Equity 86,044NOVO-NORDISK 10,979,596
 

Equity 16,507Nutrien Ord Shs 897,654
 

Equity 297,800Obayashi Ord Shs 3,664,822
 

Equity 4,500Obic Ord Shs 677,178
 

Equity 28,600Oji Holdings Ord Shs 120,545
 

Equity 5,414Onex Ord Shs 405,955
 

Equity 205,200Ono Pharmaceutical Ord Shs 3,327,916
 

Equity 58,229Open Text Ord Shs 2,261,604
 

Equity 25,900Oracle Japan Ord Shs 1,960,319
 

Equity 156,041Orange Ord Shs 1,834,892
 

Equity 57,404Orica Ord Shs 683,844
 

Equity 44,100Orix Ord Shs 961,286
 

Equity 72,100Osaka Gas Ord Shs 1,615,932
 

Equity 29,500Otsuka Holdings Ord Shs 1,229,938
 

Equity 127,400Otsuka Ord Shs 2,691,188
 

Equity 18,800Oversea-Chinese Banking Ord Shs 187,916
 

Equity 32,229Pandora Ord Shs 5,200,785
 

Equity 30,947Parkland Ord Shs 986,554
 

Equity 7,843Pluxee Ord Shs 232,090
 

Equity 5,259Power Corporation of Canada Ord Shs 147,598
 

Equity 4,664Prysmian Ord Shs 243,746
 

Equity 55,405Publicis Groupe Ord Shs 6,046,569
 

Equity 425Rational Ord Shs 366,741
 

Equity 441,789Repsol Ord Shs 7,366,920
 

Equity 27,800Resona Holdings Ord Shs 174,557
 

Equity 27,170Restaurants Brands International Ord Shs 2,159,746
 

Equity 1,633Rheinmetall Ord Shs 918,856
 

Equity 8,995Rio Tinto Ord Shs 714,529
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Equity 12,026ROCHE HOLDING 3,066,917
 

Equity 4,855ROCKWOOL Ord Shs Class B 1,595,018
 

Equity 1,602,482Rolls-Royce Holdings Ord Shs 8,637,839
 

Equity 23,203Royal Bank of Canada Ord Shs 2,342,504
 

Equity 18,111SAAB Ord Shs Class B 1,612,486
 

Equity 44,892Sage Group Ord Shs 717,663
 

Equity 21,490Sandoz Group Ord Shs 649,209
 

Equity 68,370Santos Ord Shs 345,686
 

Equity 33,966SAP Ord Shs 6,619,865
 

Equity 7,784Schindler Holding Par Shs 1,962,636
 

Equity 27,800SCSK Ord Shs 521,210
 

Equity 191,540Shell Ord Shs 6,351,526
 

Equity 219,100Shimizu Ord Shs 1,448,410
 

Equity 84,200Shionogi Ord Shs 4,311,672
 

Equity 53,660Shopify Subordinate Voting Ord Shs Class A 4,143,706
 

Equity 3,772Siemens Energy N Ord Shs 69,274
 

Equity 77,400Singapore Airlines Ord Shs 367,042
 

Equity 899,000SITC International Holdings Ord Shs 1,642,597
 

Equity 266,097SKF Ord Shs Class B 5,437,611
 

Equity 71,514Societe Generale Ord Shs 1,916,203
 

Equity 26,059Sodexo Ord Shs 2,236,863
 

Equity 142,800Sompo Holdings Ord Shs 3,009,891
 

Equity 75,300Square Enix Hldg Ord Shs 2,926,025
 

Equity 187,007Standard Chartered PLC Ord Shs 1,586,092
 

Equity 218,087Stellantis Ord Shs 6,205,142
 

Equity 90,317Stmicroelectronics Ord Shs 3,893,891
 

Equity 259,000Subaru Ord Shs 5,900,638
 

Equity 26,500SUMCO Ord Shs 421,458
 

Equity 58,300Sumitomo Electric Industries Ord Shs 904,287
 

Equity 36,500Sumitomo Mitsui Trust Holdings Ord Shs 797,793
 

Equity 52,500Sumitomo Ord Shs 1,266,841
 

Equity 30,090Suncor Energy Ord Shs 1,111,546
 

Equity 6,600Suntory Beverage & Food Ord Shs 219,746
 

Equity 20,465Swedish Orphan Biovitrum Ord Shs 511,405
 

Equity 122,000Swire Pacific Ord Shs A 1,003,878
 

Equity 20,903Swiss Re Ord Shs 2,690,910
 

Equity 57,040Tabcorp Holdings Ord Shs 28,096
 

Equity 22,500Taisei Ord Shs 835,508
 

Equity 26,197Talanx Ord Shs 2,076,689
 

Equity 20,250TEMENOS Ord Shs 1,449,672
 

Equity 805,457TESCO 3,017,886
 

Equity 32,739TFI International Ord Shs 5,225,660
 

Equity 1,224Thales Ord Shs 208,929
 

Equity 5,752The Swatch Group Ord Shs 1,337,259
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Equity 10,563Thomson Reuters Ord Shs 1,645,432
 

Equity 996,700Tokyo Electric Power Holdings Ord Shs 6,216,821
 

Equity 145,500Tokyo Gas Ord Shs 3,375,404
 

Equity 104,300Toppan Holdings Ord Shs 2,673,228
 

Equity 9,710Toronto Dominion Ord Shs 586,582
 

Equity 162,100Tosoh Ord Shs 2,208,532
 

Equity 148,521TOTAL S.A 10,180,758
 

Equity 30,800Toyota Motor Ord Shs 771,704
 

Equity 63,500Toyota Tsusho Ord Shs 4,306,898
 

Equity 27,100Trend Micro Ord Shs 1,402,227
 

Equity 173,314UBS Group Ord Shs 5,337,771
 

Equity 4,856Unibail Rodamco WE Stapled Units 390,714
 

Equity 228,170Unicredit Ord Shs 8,667,950
 

Equity 27,400USS Ord Shs 228,567
 

Equity 629,840VODAFONE 560,612
 

Equity 41,972Volvo Car Ord Shs Class B 159,290
 

Equity 128,723Volvo Ord Shs Class B 3,492,373
 

Equity 107,581Wartsila Ord Shs 1,637,082
 

Equity 24,359West Fraser Timber Ord Shs 2,105,323
 

Equity 7,203,000WH Group Ord Shs 4,748,958
 

Equity 76,400Wilmar International Ord Shs 194,170
 

Equity 18,202WiseTech global Ord Shs 1,115,655
 

Equity 35,973Wolters Kluwer Ord Shs 5,641,142
 

Equity 17,156Woodside Energy Group Ord Shs 341,374
 

Equity 184,604Worldline Ord Shs 2,288,794
 

Equity 2,862Xero Ord Shs 248,931
 

Equity 9,900Yokogawa Electric Ord Shs 228,555
 

Equity 959Zurich Insurance Group Ord Shs 517,777
 

Equity 192MSCI EAFE 22,554,336

Disclosures:
 
Single-name equities noted herein are achieved using equity swaps.
 
© AQR Funds are distributed by ALPS Distributors, Inc. AQR Capital Management, LLC is the Investment Manager of the Funds and a federally registered investment adviser. ALPS 
Distributors is not affiliated with AQR Capital Management.
 
Investors should carefully consider the investment objectives, risks, charges and expenses of the Funds before investing. To obtain a prospectus or 
summary prospectus containing this and other important information, please call 1-866-290-2688 or visit funds.aqr.com to view or download a 
prospectus online. Read the prospectus carefully before you invest. There are risks involved with investing including the possible loss of principal. Past performance does not 
guarantee future results. © AQR Funds. All rights reserved. AQR009536 1/31/2025
 
Holdings are subject to change.
 
The information set forth herein has been obtained or derived from sources believed by AQR Capital Management, LLC ("AQR") to be reliable. However, 
AQR does not make any representation or warranty, express or implied, as to the information's accuracy or completeness, nor does AQR recommend 
that the attached information serve as the basis of any investment decision. This document is intended exclusively for the use of the person to whom it 
has been delivered by AQR and it is not to be reproduced or redistributed to any other person without AQR's written consent.
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