
 
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 October 31, 2018 
      

        
        
        
         STATEMENT OF INCOME 

       
 Trading Income (Loss)                  Monthly Performance              Year to Date Performance   

 Realized Trading Income (Loss) 
 

-$2,172,675 
 

-$3,009,067 
  

 Change In Unrealized Income (Loss) 
 

-688,800 
 

-956,927 
  

 Brokerage Commission 
  

-27,800 
 

-361,361 
  

 Exchange, Clearing Fee and NFA Charges 
 

0 
 

0 
  

 Other Trading Costs 
  

-77,823 
 

-815,007 
  

 Change in Accrued Commission 
 

8,489 
 

13,532 
  

 Net Trading Income (Loss)     -2,958,609   -5,128,830     

  
       

 Other Income                  Monthly Performance              Year to Date Performance   

 Interest, U.S. Obligations 
  

$53,840 
 

$583,464 
  

 Interest, Other 
  

33,646 
 

188,109 
  

 Income from Securities 
  

141,625 
 

-1,035,111 
  

 Dividend Income 
  

0 
 

0 
  

 Total Income (Loss)     -2,729,498   -5,392,368     

  
       

 Expenses                  Monthly Performance              Year to Date Performance   

 Management Fee 
  

$0 
 

$0 
  

 Incentive Fee 
  

-46,637 
 

10,293 
  

 Operating Expenses 
  

17,308 
 

203,663 
  

 Organization and Offering Expenses 
 

19,968 
 

234,196 
  

 Brokerage Expenses 
  

314,795 
 

3,678,996 
  

 Dividend Expenses 
  

0 
 

0 
  

 Total Expenses     305,434   4,127,148     

  
       

 Net Income (Loss)     -$3,034,932   -$9,519,516     

  
       

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

 Beginning Balance 
  

$85,871,971 
 

$113,483,622 
  

 Additions 
  

0 
 

166 
  

 Net Income (Loss) 
  

-3,034,932 
 

-9,519,516 
  

 Redemptions 
  

-1,742,795 
 

-22,870,028 
  

 Balance at October 31, 2018     $81,094,244   $81,094,244     

 
PERFORMANCE SUMMARY BY CLASS 

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

 A $947.323   5,058.34551 $4,791,887   -3.56% -9.81%   

 B $769.028   69,379.82192 $53,355,049   -3.61% -10.30%   

 Legacy 1 $774.248   1,317.53489 $1,020,098   -3.38% -8.05%   

 Legacy 2 $754.598   430.02681 $324,497   -3.40% -8.24%   

 Global 1 $774.583 
 

25,900.39146 $20,061,992 
 

-3.34% -7.28% 
 

 Global 2 $756.830   1,067.29657 $807,762   -3.35% -7.49%   

 Global 3 $640.392 
 

1,144.54679 $732,958 
 

-3.50% -8.84% 
 

                  

 


