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Portfolio Exposures

QuantityExposureSecurity DescriptionAsset Class
 

Equity 8,100Advanced Info Service Non-Voting DR 43,711
 

Equity 6,903Advanced Petrochemical Ord Shs 108,765
 

Equity 8,796Advantech Ord Shs 88,379
 

Equity 140,000Agricultural Bank Of China Ord Shs H 43,716
 

Equity 44,200Airports of Thailand Non-Voting DR 78,810
 

Equity 32,008Akbank A Ord Shs 21,396
 

Equity 6,875Al Rajhi Bank Ord Shs 120,421
 

Equity 2,000Alibaba Health Information Tech Ord Shs 4,872
 

Equity 39,969Ambuja Cements Ord Shs 117,556
 

Equity 4,322America Movil ADR Rep 20 Series L 53,982
 

Equity 321Amorepacific Ord Shs 45,014
 

Equity 9,500Anhui Conch Cement Ord Shs H 65,335
 

Equity 1,255Arab National Bank Ord Shs 6,779
 

Equity 16,300Arca Continental Ord Shs 70,713
 

Equity 1,426Aselsan Elektronik Sanayi ve Ticaret A Ord Shs 3,576
 

Equity 1,335Asian Paints Ord Shs 35,943
 

Equity 9,700Atacadao Carrefour Ord Shs 35,262
 

Equity 150,400Bangkok Dusit Medical Services Non-Voting DR 92,079
 

Equity 57,700BANGKOK EXPRESSWAY AND METRO Ord Shs Non-voting DR 15,569
 

Equity 12,200Bank Central Asia Ord Shs 22,219
 

Equity 6,117Bank of Beijing Ord Shs A 4,218
 

Equity 134,000Bank of China Ord Shs H 41,497
 

Equity 8,000Beijing Enterprises Holdings Ord Shs 24,000
 

Equity 12,434BIM Birlesik Magazalar A Ord Shs 112,330
 

Equity 980BUPA Arabia Ord Shs 32,084
 

Equity 90,000Cathay Financial Holding Ord Shs 119,950
 

Equity 250CD Project Ord Shs 27,054
 

Equity 68Celltrion Ord Shs 14,972
 

Equity 125,020Chang Hwa Commercial Bank Ord Shs 74,895
 

Equity 21,000Chicony Electronics Ord Shs 60,980
 

Equity 17,000China CITIC Bank Ord Shs H 6,559
 

Equity 3,000China Conch Venture Holdings Ord Shs 13,897
 

Equity 166,000China Construction Bank Ord Shs H 107,525
 

Equity 20,000China Everbright Bank Ord Shs H 6,297
 

Equity 21,000China Galaxy Securities Ord Shs H 11,787
 

Equity 1,800China Gas Holdings Ord Shs 5,110
 

Equity 6,000China Longyuan Power Group Ord Shs H 3,747
 

Equity 8,000China Medical System Holdings Ord Shs 8,805

AQR Capital Management, LLC  |  Two Greenwich Plaza  |  Greenwich, CT 06830  |  p: +1.203.742.3600  |  f: +1.203.742.3100  |  w: aqr.comrrid-4100293



AQR Emerging Defensive Style Fund

 

Equity 20,000China Mengniu Dairy Ord Shs 93,677
 

Equity 11,000China Merchants Bank Ord Shs H 51,877
 

Equity 10,500China Mobile Ord Shs 66,997
 

Equity 8,000China Resources Beer Holdings Ord Shs 48,929
 

Equity 4,000China Resources Cement Holdings Ord Shs 5,461
 

Equity 24,000China Resources Gas Group Ord Shs 107,148
 

Equity 58,000China Steel Ord Shs 40,954
 

Equity 86,000China Tower Ord Shs H 14,870
 

Equity 72,000China Traditional Chi Medicine Co Ord Shs 30,101
 

Equity 52,800China United Network Communications Ord Shs A 37,735
 

Equity 102,000Chongqing Rural Commercial Bank Ord Shs H 37,510
 

Equity 32,600Chunghwa Telecom Ord Shs 120,441
 

Equity 2,193Cipla Ord Shs 23,027
 

Equity 25CJ Logistics Ord Shs 3,794
 

Equity 3,942Clicks Group Ord Shs 52,543
 

Equity 2,627Colgate Palmolive India Ord Shs 51,041
 

Equity 4,000Country Garden Services Holdings Ord Shs 25,729
 

Equity 3,300CP ALL Non-Voting DR 6,275
 

Equity 43,200CSPC Pharmaceutical Group Ord Shs 83,613
 

Equity 28,000CTBC Financial Holding Ord Shs 17,789
 

Equity 9,777Cyfrowy Polsat Ord Shs 68,327
 

Equity 10,278Dabur India Ord Shs 71,123
 

Equity 69,500Dali Foods Group Ord Shs 42,417
 

Equity 872Dino Polska Ord Shs 51,377
 

Equity 517Divi'S Laboratories Ord Shs 21,358
 

Equity 1,057Dr Reddy's Laboratories Ord Shs 74,322
 

Equity 300Eicher Motors Ord Shs 8,957
 

Equity 8,042Empresas CMPC SA Ord Shs 16,843
 

Equity 63,417Enel Americas Ord Shs 8,211
 

Equity 400Engie Brasil Energia Ord Shs 2,864
 

Equity 3,700ENN Energy Holdings Ord Shs 40,294
 

Equity 18,183Eregli Demir ve Celik Fabrikalari A Ord Shs 22,327
 

Equity 56,852First Financial Holding Ord Shs 40,339
 

Equity 2,000Fuyao Glass Industry Group Ord Shs H 7,329
 

Equity 20,800GF Securities Ord Shs H 26,221
 

Equity 46,000Guangdong Investment Ord Shs 72,769
 

Equity 3,900Gudang Garam Ord Shs 10,497
 

Equity 19,100Gulf Energy Development Ord Shs Non-voting DR 18,384
 

Equity 10,694Haci Omer Sabanci Holding A Ord Shs 11,549
 

Equity 26,000Hansoh Pharmaceutical Group Ord Shs 126,310
 

Equity 25,600Hartalega Holdings Ord Shs 99,800
 

Equity 1,409HDFC Asset Management Company Ord Shs 43,348
 

Equity 4,145Hindustan Unilever Ord Shs 116,195
 

Equity 175,600HM Sampoerna Ord Shs 16,522
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Equity 12,000Hon Hai Precision Industry Ord Shs 32,070
 

Equity 1,400Hong Leong Bank Ord Shs 5,067
 

Equity 89,321Hua Nan Financial Holdings Ord Shs 54,434
 

Equity 50,800IHH Healthcare Ord Shs 63,569
 

Equity 144,000Industrial and Commercial Bank of China Ord Shs H 74,694
 

Equity 3,819Infosys ADR Representing One 52,740
 

Equity 61,700Intouch Holdings Non-Voting DR 99,791
 

Equity 5,184ITC Ord Shs 12,064
 

Equity 1,687Jarir Marketing Ord Shs 84,285
 

Equity 18,000Jiangsu Expressway Ord Shs H 18,116
 

Equity 4,360Jiangsu Hengrui Medicine Ord Shs A 57,707
 

Equity 19,000Kingdee Int L Software Group Ord Shs 49,032
 

Equity 306KMW Ord Shs 20,566
 

Equity 40Korea Zinc Ord Shs 12,877
 

Equity 1,266Kt&G Ord Shs 89,199
 

Equity 2,350Kumba Iron Ore Ord Shs 69,829
 

Equity 449Kweichow Moutai Ord Shs A 110,392
 

Equity 56LG Household & Health Care Ord Shs 69,336
 

Equity 6,578LG Uplus Ord Shs 64,683
 

Equity 2,500Luzhou Lao Jiao Ord Shs A 52,882
 

Equity 119,000Mega Financial Holding Ord Shs 114,226
 

Equity 2,000Micro-Star International Ord Shs 9,184
 

Equity 7,300MISC Ord Shs 13,175
 

Equity 3,212Mobile Telesystems ADR Rep 2 Ord Shs 28,041
 

Equity 2,230National Commercial Bank Ord Shs 22,087
 

Equity 262Naver Ord Shs 66,424
 

Equity 109Ncsoft Ord Shs 75,121
 

Equity 192Nestle India Ord Shs 41,426
 

Equity 3,700Nestle Malaysia Ord Shs 125,901
 

Equity 180Netmarble Ord Shs 25,549
 

Equity 5,000Novatek Microelectronics Ord Shs 45,836
 

Equity 13,850Orange Polska Ord Shs 24,502
 

Equity 627Orion Ord Shs 70,233
 

Equity 168Pearlabyss Ord Shs 29,046
 

Equity 30,700Petronas Gas Ord Shs 121,308
 

Equity 1,018Pidilite Industries Ord Shs 19,789
 

Equity 9,627PJSC Phosagro GDR 115,909
 

Equity 2,271Polski Koncern Naftowy Orlen Ord Shs 26,931
 

Equity 4,564Polskie Gornictwo Naftowe i Gazownictwo Ord Shs 5,959
 

Equity 223POSCO Ord Shs 37,373
 

Equity 24,900PPB Group Ord Shs 113,849
 

Equity 10,000President Chain Store Ord Shs 90,809
 

Equity 3,940Promotora y Operadora de Infraestructura Ord Shs 27,908
 

Equity 5,294Public Joint Stock Company Severstal GDR 67,287
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Equity 242Public Joint Stock Polyus GDR 25,507
 

Equity 1,655PZU Ord Shs 10,611
 

Equity 389Reliance Industries GDR Representing 2 Ord Shs 144A 23,651
 

Equity 98S-1 Ord Shs 7,332
 

Equity 61Samsung Biologics Ord Shs 35,990
 

Equity 2,454Samsung Electronics Ord Shs 122,123
 

Equity 216Samsung SDS Ord Shs 31,306
 

Equity 1,148Saudi Arabia Fertilizers Ord Shs 25,066
 

Equity 4,592Saudi Telecom Ord Shs 122,914
 

Equity 32,000Shandong Weigao Group Medical Polymer Ord Shs H 63,752
 

Equity 33,700Shanghai Pharmaceuticals Holding Ord Shs H 56,355
 

Equity 162Shree Cement Ord Shs 44,479
 

Equity 4,500Sino Biopharmaceutical Ord Shs 4,901
 

Equity 2,000Sinotruk (Hong Kong) Ord Shs 5,125
 

Equity 300Sk Telecom Ord Shs 61,052
 

Equity 663Spar Group Ord Shs 7,538
 

Equity 24,000Standard Foods Ord Shs 50,383
 

Equity 8,000Sun Art Retail Group Ord Shs 8,826
 

Equity 59,000Synnex Technology International Ord Shs 84,134
 

Equity 175,595Taiwan Cooperative Financial Holding Company Ord Shs 118,227
 

Equity 20,000Taiwan Mobile Ord Shs 66,708
 

Equity 1,543Taiwan Semiconductor Manufacturing ADR Representing Five Ord Shs 125,091
 

Equity 2,477Tata Consultancy Services Ord Shs 83,673
 

Equity 2,443Telefonica Brasil ADR Representing one Pref Shs 18,738
 

Equity 23,200Telekom Malaysia Ord Shs 23,058
 

Equity 18,200Tenaga Nasional Ord Shs 45,987
 

Equity 1,800Tencent Holdings Ord Shs 118,800
 

Equity 1,754Tiger Brands Ord Shs 20,061
 

Equity 15,300Top Glove Corporation Ord Shs 30,559
 

Equity 21,952Turkcell Iletisim Hizmetleri A Ord Shs 43,310
 

Equity 12,000Uni-President Ord Shs 10,963
 

Equity 2,261United Spirits Ord Shs 15,808
 

Equity 385Vodacom Group Ord Shs 2,845
 

Equity 50,100Walmart de Mexico V Ord Shs 120,395
 

Equity 17,200Westports Holdings Ordinary Shs 15,977
 

Equity 3,700Wuliangye Yibin Ord Shs A 120,493
 

Equity 5,000Yihai International Holding Ord Shs 78,000
 

Equity 1,380Yuhan Ord Shs 75,755
 

Fixed Income 156BRITANNIA INDUSTRIES LTD BRIT   8.000 08/28/22 67
 

Equity 9MSCI EMERG 486,900
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Disclosures:
 
© 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. AQR007007 1/31/2021
 
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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