
 
Account Statement 
(Prepared from books without audit) 

To the best of my knowledge and belief the information contained herein is accurate and complete. 
 
 

__________________________________________________________ 
David Kavanagh, President 

For Dearborn Capital Management, LLC 
General Partner of Grant Park Futures Fund, Limited Partnership 

For the month ended December 31, 2018 
      

        
        
        
         STATEMENT OF INCOME 

       
 Trading Income (Loss)                  Monthly Performance              Year to Date Performance   

 Realized Trading Income (Loss) 
 

$736,454 
 

-$3,012,581 
  

 Change In Unrealized Income (Loss) 
 

-51,070 
 

-380,130 
  

 Brokerage Commission 
  

-21,150 
 

-405,452 
  

 Exchange, Clearing Fee and NFA Charges 
 

0 
 

0 
  

 Other Trading Costs 
  

-71,981 
 

-963,795 
  

 Change in Accrued Commission 
 

305 
 

16,245 
  

 Net Trading Income (Loss)     592,558   -4,745,713     

  
       

 Other Income                  Monthly Performance              Year to Date Performance   

 Interest, U.S. Obligations 
  

$63,546 
 

$715,686 
  

 Interest, Other 
  

43,658 
 

248,807 
  

 Income from Securities 
  

87,736 
 

-976,030 
  

 Dividend Income 
  

0 
 

0 
  

 Total Income (Loss)     787,498   -4,757,250     

  
       

 Expenses                  Monthly Performance              Year to Date Performance   

 Management Fee 
  

$0 
 

$0 
  

 Incentive Fee 
  

0 
 

10,293 
  

 Operating Expenses 
  

16,593 
 

237,141 
  

 Organization and Offering Expenses 
 

19,125 
 

272,785 
  

 Brokerage Expenses 
  

302,960 
 

4,297,318 
  

 Dividend Expenses 
  

0 
 

0 
  

 Total Expenses     338,678   4,817,537     

  
       

 Net Income (Loss)     $448,820   -$9,574,787     

  
       

 Statement of Changes in Net Asset Value                Monthly Performance              Year to Date Performance   

 Beginning Balance 
  

$78,875,174 
 

$113,483,622 
  

 Additions 
  

0 
 

166 
  

 Net Income (Loss) 
  

448,820 
 

-9,574,787 
  

 Redemptions 
  

-1,389,295 
 

-25,974,302 
  

 Balance at December 31, 2018   $77,934,699   $77,934,699     

 
PERFORMANCE SUMMARY BY CLASS 

       
 Class             Net Asset Value per Unit            Units              Net Asset Value Monthly ROR            Year to Date ROR 

 A $946.239   4,963.03647 $4,696,219   0.54% -9.92%   

 B $767.312   66,834.10893 $51,282,620   0.49% -10.50%   

 Legacy 1 $776.344   1,300.32899 $1,009,503   0.73% -7.80%   

 Legacy 2 $756.325   430.02681 $325,240   0.71% -8.03%   

 Global 1 $777.395 
 

24,780.11285 $19,263,927 
 

0.78% -6.95% 
 

 Global 2 $759.260   967.88417 $734,876   0.76% -7.19%   

 Global 3 $640.570 
 

971.49916 $622,313 
 

0.61% -8.82% 
 

                  

 


