
 
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 March 31, 2022 
      

        
        
        
         STATEMENT OF INCOME 

       
 Trading Income (Loss)                  Monthly Performance              Year to Date Performance   

 Realized Trading Income (Loss) 
  

$607,087 
 

$2,237,440 
  

 Change In Unrealized Income (Loss) 
 

888,780 
 

1,322,884 
  

 Brokerage Commission 
  

-9,431 
 

-30,470 
  

 Exchange, Clearing Fee and NFA Charges 
 

0 
 

0 
  

 Other Trading Costs 
  

-36,857 
 

-115,965 
  

 Change in Accrued Commission 
 

1,290 
 

871 
  

 Net Trading Income (Loss)     1,450,869   3,414,760     

  
       

 Other Income                  Monthly Performance              Year to Date Performance   

 Interest, U.S. Obligations 
  

$7,055 
 

$24,826 
  

 Interest, Other 
  

9,414 
 

19,316 
  

 Income from Securities 
  

0 
 

0 
  

 Dividend Income 
  

0 
 

0 
  

 Total Income (Loss)     1,467,338   3,458,902     

  
       

 Expenses                  Monthly Performance              Year to Date Performance   

 Management Fee 
  

$0 
 

$0 
  

 Incentive Fee 
  

313,119 
 

588,340 
  

 Operating Expenses 
  

7,898 
 

25,400 
  

 Organization and Offering Expenses 
 

8,896 
 

28,608 
  

 Brokerage Expenses 
  

151,273 
 

478,612 
  

 Dividend Expenses 
  

0 
 

0 
  

 Total Expenses     481,186   1,120,960     

  
       

 Net Income (Loss)     $986,152   $2,337,942     

  
       

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

 Beginning Balance 
  

$41,172,888 
 

$40,634,972 
  

 Additions 
  

0 
 

0 
  

 Net Income (Loss) 
  

986,152 
 

2,337,942 
  

 Redemptions 
  

-357,329 
 

-1,171,203 
  

 Balance at March 31, 2022     $41,801,711   $41,801,711     

 
PERFORMANCE SUMMARY BY CLASS 

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

 A $1,005.057   3,862.77891 $3,882,314   2.37% 5.70%   

 B $801.412   31,326.05097 $25,105,086   2.31% 5.54%   

 Legacy 1 $882.088   452.87021 $399,471   2.53% 6.24%   

 Legacy 2 $852.303   391.21834 $333,437   2.51% 6.18%   

 Global 1 $896.772 
 

13,051.44488 $11,704,173 
 

2.56% 6.38% 
 

 Global 2 $870.451   433.37291 $377,230   2.55% 6.32%   

 Global 3 $0.000 
 

0.00000 $0 
 

0.00% 3.39% 
 

                  

 


