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NAV: $14,616,006

 

Portfolio Exposures

QuantityExposureSecurity DescriptionAsset Class
 

Equity 7663i Group PLC 12,361
 

Equity 34A P Moller Maersk Ord Shs Class B 76,219
 

Equity 1,798Abb Ord Shs 54,531
 

Equity 7,368Aegon Ord Shs 37,257
 

Equity 1,900AGC Ord Shs 63,288
 

Equity 1,357Ageas Ord Shs 59,987
 

Equity 891Aisin Ord Shs 23,837
 

Equity 674Anz Group Holdings Ord Shs 10,814
 

Equity 5,255ArcelorMittal Ord Shs 137,826
 

Equity 3,148Aristocrat Leisure Ord Shs 65,155
 

Equity 160ASML Holding Ord Shs 86,029
 

Equity 597Assa Abloy Ord Shs Class B 12,817
 

Equity 3,285Associated British Foods Ord Shs 62,276
 

Equity 185ASTRAZENECA 24,964
 

Equity 254ASX Ord Shs 11,716
 

Equity 1,986Atlas Copco Ord Shs Class B 21,176
 

Equity 51,087Aurizon Holdings Ord Shs 129,225
 

Equity 2,376Auto Trader Group Ord Shs 14,736
 

Equity 495Baloise Holding Ord Shs 76,347
 

Equity 5,830Banco Bilbao Vizcaya Argentaria Ord Shs 35,055
 

Equity 14,943Banco Santander Ord Shs 44,694
 

Equity 79,019Barclays Ord Shs 150,676
 

Equity 8,211Barratt Developments Ord Shs 39,192
 

Equity 50Barry Callebaut Ord Shs 98,843
 

Equity 537BASF N Ord Shs 26,587
 

Equity 3,056Bayer Ord Shs 157,613
 

Equity 5,581BHP BILLITON 172,698
 

Equity 11,159Bluescope Steel Ord Shs 127,436
 

Equity 1,733BMW Ord Shs 154,215
 

Equity 825BNP Paribas Ord Shs 46,886
 

Equity 22,692BP 129,630
 

Equity 274Brenntag Ord Shs 17,464
 

Equity 4,256BRITISH AMERICAN TOBACCO 167,998
 

Equity 8,342BT Group Ord Shs 11,244
 

Equity 914Burberry Group Ord Shs 22,319
 

Equity 3,719CaixaBank Ord Shs 14,575
 

Equity 20,447CapitaLand Ascendas REIT 41,772
 

Equity 11,891CapitaLand Integrated Commercial Trust 18,087
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Equity 751Carlsberg Ord Shs Class B 99,503
 

Equity 1,656Carrefour Ord Shs 27,642
 

Equity 1,047Cheung Kong Infrastructure Holdings Ord Shs 5,480
 

Equity 739Christian Hansen Holding Ord Shs 52,997
 

Equity 2,000Chugai Pharmaceutical Ord Shs 51,052
 

Equity 4,992City Developments Ord Shs 30,632
 

Equity 24,826CK Hutchison Holdings Ord Shs 149,021
 

Equity 60Cochlear Ord Shs 8,305
 

Equity 6,359Compagnie de Saint Gobain Ord Shs 309,810
 

Equity 1,509Computershare Ord Shs 26,811
 

Equity 939Credit Agricole Ord Shs 9,852
 

Equity 7,784Dai-Ichi Life Holdings Ord Shs 176,629
 

Equity 165Daito Trust Construction Ord Shs 16,932
 

Equity 574Daiwa House Industry Ord Shs 13,221
 

Equity 875Danske Bank Ord Shs 17,242
 

Equity 828Dassault Aviation Ord Shs 139,799
 

Equity 570DCC Ord Shs 27,975
 

Equity 700Dentsu Group Ord Shs 21,990
 

Equity 13,971Deutsche Bank Ord Shs 157,873
 

Equity 168Deutsche Boerse Ord Shs 28,939
 

Equity 1,499Deutsche Post Ord Shs 56,281
 

Equity 4,206Dexus Stapled Units 22,105
 

Equity 3,622E.ON N Ord Shs 36,081
 

Equity 462Eiffage Ord Shs 45,323
 

Equity 168Elisa Ord Shs 8,868
 

Equity 1,450Eneos Holdings Ord Shs 4,923
 

Equity 2,361ENI Ord Shs 33,478
 

Equity 2,638Ericsson Ord Shs Class B 15,419
 

Equity 773Evolution Ord Shs 75,330
 

Equity 80,070Evraz Ord Shs 1
 

Equity 391Fresenius Se and Co Kgaa Ord Shs 10,954
 

Equity 300Fuji Electric Ord Shs 11,437
 

Equity 228Genmab Ord Shs 96,235
 

Equity 1,923Glencore Ord Shs 12,778
 

Equity 517Goodman Group Units 6,086
 

Equity 4,238GPT Group Stapled Units 12,071
 

Equity 139Groupe Bruxelles Lambert Ord Shs 11,064
 

Equity 2,983Haleon Ord Shs 11,746
 

Equity 384Heineken Ord Shs 36,015
 

Equity 2,090HelloFresh Ord Shs 45,793
 

Equity 100Hikari Tsushin Ord Shs 14,112
 

Equity 1,500Hitachi Construction Machinery Ord Shs 33,639
 

Equity 922Hong Kong Exchanges and Clearing Ord Shs 39,833
 

Equity 17,855HSBC Holdings Ord Shs 110,761
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Equity 432Hulic Ord Shs 3,405
 

Equity 500Idemitsu Kosan Ord Shs 11,634
 

Equity 8,500Iida Group Holdings Ord Shs 128,906
 

Equity 1,325Imperial Brands Ord Shs 33,008
 

Equity 3,108Industria De Diseno Textil Inditex Ord Shs 82,428
 

Equity 293Infineon Technologies Ord Shs 8,890
 

Equity 2,758ING Groep Ord Shs 33,520
 

Equity 1,300INPEX Ord Shs 13,754
 

Equity 2,316Intercontinental Hotels Group Ord Shs 132,164
 

Equity 771Intertek Group Ord Shs 37,413
 

Equity 1,533Investor Ord Shs Class B 27,742
 

Equity 413Ipsen Ord Shs 44,298
 

Equity 8Japan Metropolitan Fund Investment REIT Ord Shs 6,348
 

Equity 2,649Japan Post Holdings Ord Shs 22,275
 

Equity 6,553Japan Post Insurance Ord Shs 115,272
 

Equity 5Japan Real Estate Investment Trust Ord Shs 21,865
 

Equity 6,075JD Sports Fashion Ord Shs 9,219
 

Equity 10,800JFE Holdings Ord Shs 125,725
 

Equity 982Just Eat Takeaway.com Ord Shs 20,699
 

Equity 5,479Kajima Ord Shs 63,782
 

Equity 320KBC Groep Ord Shs 20,519
 

Equity 1,506Kesko Ord Shs Class B 33,142
 

Equity 72Knorr Bremse Ord Shs 3,922
 

Equity 97Kone Ord Shs Class B 5,000
 

Equity 75Kuehne und Nagel International Ord Shs 17,445
 

Equity 1,263La Francaise Des Jeux Ord Shs 50,655
 

Equity 890Lendlease Group Stapled Units 4,732
 

Equity 4,197Link Real Estate Investment Trust 30,812
 

Equity 127,350Lloyds Banking Group Ord Shs 69,563
 

Equity 285London Stock Exchange Group Ord Shs 24,464
 

Equity 30Lvmh Ord Shs 21,769
 

Equity 4,000Marubeni Ord Shs 45,928
 

Equity 16,743Mazda Motor Ord Shs 127,528
 

Equity 659Mercedes-Benz Group N Ord Shs 43,184
 

Equity 4,149Mirvac Group Stapled Units 5,993
 

Equity 1,606Mitsubishi Estate Ord Shs 20,826
 

Equity 2,100Mitsubishi Ord Shs 68,167
 

Equity 2,300Mitsui Chemicals Ord Shs 51,859
 

Equity 883Mitsui Fudosan Ord Shs 16,175
 

Equity 1,131Mitsui Ord Shs 33,027
 

Equity 1,500Mitsui OSK Lines Ord Shs 37,402
 

Equity 12,588Mizuho Financial Group Ord Shs 177,069
 

Equity 28MTU Aero Engines Holding Ord Shs 6,042
 

Equity 901NESTLE 104,338
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Equity 10,000New World Development Company Ord Shs 28,187
 

Equity 952NGK Insulators Ord Shs 12,107
 

Equity 4Nippon Building Fund REIT Ord Shs 17,826
 

Equity 1,500Nippon Express Holdings Ord Shs 85,718
 

Equity 8,600Nippon Steel Ord Shs 149,390
 

Equity 3,900Nippon Yusen Ord Shs 91,925
 

Equity 7,900Nissan Motor Ord Shs 25,033
 

Equity 3,276NN Group Ord Shs 133,419
 

Equity 38,250Nokia Ord Shs 176,638
 

Equity 208Nomura Real Estate Holdings Ord Shs 4,461
 

Equity 3,833Nordea Bank Ord Shs 41,083
 

Equity 3,063Novartis Ord Shs 276,736
 

Equity 176NOVO-NORDISK 23,693
 

Equity 4,591Obayashi Ord Shs 34,725
 

Equity 2,677OCI Ord Shs 95,482
 

Equity 14,649Orange Ord Shs 145,101
 

Equity 223Orion Ord Shs Class B 12,195
 

Equity 2,300Osaka Gas Ord Shs 37,129
 

Equity 240Porsche Automobil Holding Pref Shs 13,125
 

Equity 6,478Proximus Ord Shs 62,195
 

Equity 230Publicis Groupe Ord Shs 14,586
 

Equity 242Reckitt Benckiser Group Ord Shs 16,750
 

Equity 700Recruit Holdings Ord Shs 22,160
 

Equity 728Renault Ord Shs 24,299
 

Equity 9,952Repsol Ord Shs 157,726
 

Equity 5,800RICOH Ord Shs 44,265
 

Equity 340Rio Tinto Ord Shs 26,841
 

Equity 1,228Rio Tinto Ord Shs 85,646
 

Equity 116ROCHE HOLDING 36,422
 

Equity 1,200Sands China Ord Shs 3,982
 

Equity 557SANOFI 53,406
 

Equity 2,900Seiko Epson Ord Shs 42,331
 

Equity 5,559Shell Ord Shs 155,538
 

Equity 600Shin Etsu Chemical Ord Shs 73,781
 

Equity 1,027Singapore Exchange Ord Shs 6,853
 

Equity 53,000SITC International Holdings Ord Shs 117,884
 

Equity 2,566Skanska Ord Shs Class B 40,634
 

Equity 592Societe Generale Ord Shs 14,835
 

Equity 122Sodexo Ord Shs 11,651
 

Equity 87Solvay Ord Shs 8,771
 

Equity 6,004Sonic Healthcare Ord Shs 122,026
 

Equity 171Sonova Holding Ord Shs 40,532
 

Equity 92,605South32 Ord Shs 251,200
 

Equity 119Square Enix Hldg Ord Shs 5,529
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Equity 10,588Stellantis Ord Shs 149,884
 

Equity 3,354Stmicroelectronics Ord Shs 118,107
 

Equity 840Stora Enso Ord Shs Class R 11,789
 

Equity 500Subaru Ord Shs 7,683
 

Equity 1,000Sumitomo Chemical Ord Shs 3,592
 

Equity 1,500Sumitomo Metal Mining Ord Shs 53,102
 

Equity 466Sumitomo Mitsui Financial Group Ord Shs 18,704
 

Equity 4,322Sumitomo Ord Shs 71,932
 

Equity 693Sumitomo Realty & Development Ord Shs 16,392
 

Equity 1,932Svenska Handelsbanken Ord Shs Class A 19,488
 

Equity 204Swedbank Ord Shs Class A 3,471
 

Equity 1,896Swire Pacific Ord Shs A 16,689
 

Equity 748Swiss Re Ord Shs 69,917
 

Equity 9,973Tabcorp Holdings Ord Shs 7,270
 

Equity 1,660Taisei Ord Shs 53,469
 

Equity 600Takeda Pharmaceutical Ord Shs 18,694
 

Equity 104Teleperformance Ord Shs 24,718
 

Equity 1,103TEMENOS Ord Shs 60,491
 

Equity 42,683TESCO 115,112
 

Equity 261The Swatch Group Ord Shs 74,193
 

Equity 1,800Tokyo Electric Power Holdings Ord Shs 6,494
 

Equity 1,000Toppan Printing Ord Shs 14,809
 

Equity 7,000Tosoh Ord Shs 83,292
 

Equity 3,957TOTAL S.A 247,685
 

Equity 1,159Toyota Tsusho Ord Shs 42,910
 

Equity 673Ubisoft Entertainment Ord Shs Cat A 18,969
 

Equity 3,179UBS Group Ord Shs 59,117
 

Equity 80Unibail Rodamco WE Stapled Units 4,152
 

Equity 8,186Unicredit Ord Shs 115,951
 

Equity 341United Internet Ord Shs 6,875
 

Equity 683Universal Music Group Ord Shs 16,408
 

Equity 1,850Vivendi Ord Shs 17,600
 

Equity 685Volvo Ord Shs Class B 12,391
 

Equity 528Vonovia Ord Shs 12,408
 

Equity 37,301WH Group Ord Shs 21,697
 

Equity 657Whitbread Ord Shs 20,311
 

Equity 20,736Wilmar International Ord Shs 64,471
 

Equity 11,000Xinyi Glass Holdings Ord Shs 20,492
 

Equity (2)AEX Index Future (294,138)
 

Equity (1)DAX Index Future (371,499)
 

Equity 3FTSE100 Index Future 268,911
 

Equity (2)Hang Seng Index Future (253,447)
 

Equity (1)IBEX 35 Index Future (87,825)
 

Equity (29)M7CH (104,993)
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Equity (461)M7ES (94,971)
 

Equity 13,838M7IT 1,779,765
 

Equity (20)M7SE (100,604)
 

Equity 3MSCI Singapore Index Future 64,729
 

Equity (4)OMX Index Future (78,445)
 

Equity 21OSE Japan Topix Index Future 3,010,793
 

Equity 1SPI 200 Index Future 119,332
 

Equity 210TA35 Index Futures 106,944
 

Equity (6)Swiss Market Index Swap (695,811)
 

Currency 2,444,323AUD vs USD Forward 1,657,618
 

Currency (695,593)CHF vs USD Forward (751,830)
 

Currency 503,000DKK vs USD Forward 72,189
 

Currency 2,342,612EUR vs USD Forward 2,500,153
 

Currency 319,767GBP vs USD Forward 384,648
 

Currency 102,331HKD vs USD Forward 13,111
 

Currency 373,524ILS vs USD Forward 105,859
 

Currency (173,310,737)JPY vs USD Forward (1,313,507)
 

Currency 9,970,691NOK vs USD Forward 1,012,150
 

Currency 46,345NZD vs USD Forward 29,311
 

Currency (1,693,698)SEK vs USD Forward (162,551)
 

Currency 83,890SGD vs USD Forward 62,548

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. AQR008066 1/31/2023
 
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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