
 
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, 2023       
        
        
        
        
 STATEMENT OF INCOME        

 Trading Income (Loss)                  Monthly Performance              Year to Date Performance   

 Realized Trading Income (Loss)  $36,316  $862,264   

 Change In Unrealized Income (Loss)  561,978  655,354   

 Brokerage Commission   -16,908  -195,553   

 Exchange, Clearing Fee and NFA Charges  0  0   

 Other Trading Costs   -23,614  -331,972   

 Change in Accrued Commission  752  303   

 Net Trading Income (Loss)     558,524   990,396     

         

 Other Income                  Monthly Performance              Year to Date Performance   

 Interest, U.S. Obligations   $0  $107,251   

 Interest, Other   40,672  -642,965   

 Income from Securities   0  0   

 Other Income   0  156,800   

 Total Income (Loss)     599,196   611,482     

         

 Expenses                  Monthly Performance              Year to Date Performance   

 Management Fee   $0  $0   

 Incentive Fee   0  222,407   

 Operating Expenses   6,628  87,870   

 Organization and Offering Expenses  7,370  98,177   

 Brokerage Expenses   125,527  1,674,772   

 Other Expenses   -72,756  -653,569   

 Total Expenses     66,769   1,429,657     

         

 Net Income (Loss)     $532,427   -$818,175     

         

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

 Beginning Balance   $31,774,028  $37,449,667   

 Additions   0  0   

 Net Income (Loss)   532,427  -818,175   

 Redemptions   -250,301  -4,575,338   

 Balance at November 30, 2023   $32,056,154   $32,056,154     

 
PERFORMANCE SUMMARY BY CLASS        

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

 A $927.893   3,686.41148 $3,420,594   1.42% -4.74%   

 B $732.007   23,691.51892 $17,342,365   1.37% -5.32%   

 Legacy 1 $845.707   427.56207 $361,592   1.62% -2.59%   

 Legacy 2 $813.753   391.21834 $318,355   1.60% -2.83%   

 Global 1 $867.659  11,220.91706 $9,735,931  1.67% -2.07%  

 Global 2 $838.695   345.49010 $289,761   1.64% -2.31%   

 GP Class $0.000  0.00000 $587,556  0.00% 0.00%  

                  

 


