
 
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 November 30, 2018 
      

        
        
        
         STATEMENT OF INCOME 

       
 Trading Income (Loss)                  Monthly Performance              Year to Date Performance   

 Realized Trading Income (Loss) 
 

-$739,968 
 

-$3,749,035 
  

 Change In Unrealized Income (Loss) 
 

627,867 
 

-329,060 
  

 Brokerage Commission 
  

-22,941 
 

-384,302 
  

 Exchange, Clearing Fee and NFA Charges 
 

0 
 

0 
  

 Other Trading Costs 
  

-76,807 
 

-891,814 
  

 Change in Accrued Commission 
 

2,408 
 

15,940 
  

 Net Trading Income (Loss)     -209,441   -5,338,271     

  
       

 Other Income                  Monthly Performance              Year to Date Performance   

 Interest, U.S. Obligations 
  

$68,676 
 

$652,140 
  

 Interest, Other 
  

17,040 
 

205,149 
  

 Income from Securities 
  

-28,655 
 

-1,063,766 
  

 Dividend Income 
  

0 
 

0 
  

 Total Income (Loss)     -152,380   -5,544,748     

  
       

 Expenses                  Monthly Performance              Year to Date Performance   

 Management Fee 
  

$0 
 

$0 
  

 Incentive Fee 
  

0 
 

10,293 
  

 Operating Expenses 
  

16,885 
 

220,548 
  

 Organization and Offering Expenses 
 

19,464 
 

253,660 
  

 Brokerage Expenses 
  

315,362 
 

3,994,358 
  

 Dividend Expenses 
  

0 
 

0 
  

 Total Expenses     351,711   4,478,859     

  
       

 Net Income (Loss)     -$504,091   -$10,023,607     

  
       

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

 Beginning Balance 
  

$81,094,244 
 

$113,483,622 
  

 Additions 
  

0 
 

166 
  

 Net Income (Loss) 
  

-504,091 
 

-10,023,607 
  

 Redemptions 
  

-1,714,979 
 

-24,585,007 
  

 Balance at November 30, 2018   $78,875,174   $78,875,174     

 
PERFORMANCE SUMMARY BY CLASS 

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

 A $941.159   4,963.95168 $4,671,870   -0.65% -10.40%   

 B $763.608   67,965.02216 $51,898,660   -0.70% -10.94%   

 Legacy 1 $770.693   1,313.40888 $1,012,235   -0.46% -8.47%   

 Legacy 2 $750.977   430.02681 $322,940   -0.48% -8.68%   

 Global 1 $771.381 
 

25,338.32839 $19,545,514 
 

-0.41% -7.67% 
 

 Global 2 $753.545   978.96109 $737,691   -0.43% -7.89%   

 Global 3 $636.678 
 

1,077.88354 $686,265 
 

-0.58% -9.37% 
 

                  

 


