
 

 

 

One Fund. 
Multiple Strategies. 

Diversified Monthly Returns 
GPAIX vs. S&P 500 TR Index 

Jan 2014 – Dec 2020 

Portfolio diversification values  
GPAIX vs. S&P 500 TR Index 

Annualized through 12.31.2020 

• Enhanced asset allocation: 
   60+ global markets 

• Independent, quantitative strategies 

• Enhanced portfolio diversification 

 

 One +, One - 38% 

 Both + 50% 

 Both - 12% 

Correlation: 0.30 Low Correlation 

Standard Deviation: 7.92% Reduced Volatility 

Down Capture: 11.44% Minimal Downside Participation 

 

 

 

 

 

 

 

  

    Annualized to 12.31.2020   

 
December Q4 2020 

1 
Year 

3 
Year 

5 
Year 

Since 
Inception 

Standard 
Deviation 

Sharpe 
Ratio Correlation 

  

             

Without Max Sales Charge             

Class I (GPAIX) 3.81% 5.51% 9.08% 9.08% 5.44% 5.73% 5.46% 7.92 0.58 0.30   

US OE Multialternative 2.10% 4.78%  1.23%  1.23% 1.21% 1.97% 1.24% 4.79 0.08 0.91   

Barclays Agg Bond Index 0.14% 0.67% 7.51% 7.51% 5.34% 4.44% 4.09% 3.02 1.08 -0.01   

S&P 500 TR Index 3.84% 12.15% 18.40% 18.40% 14.18% 15.22% 12.92% 14.18 0.85 1.00   

With Max Sales Charge*             

Class A (GPAAX) -2.12% -0.51% 2.61% 2.61% 3.10% 4.22% 4.30% NA NA NA 
  

           
  

           
  

*The maximum sales charge (load) for Class A is 

5.75%. The performance data quoted here 

represents past performance. For performance 

data current to the most recent month end, please 

call toll‐free 855.501.4758 or visit our website, 

grantparkfunds.com. Current performance may be 

lower or higher than the performance data quoted 

above. Past performance is no guarantee of future 

results. The investment return and principal value 

of an investment in the Fund will fluctuate so that 

investors’ shares, when redeemed, may be worth 

more or less than their original cost. The Fund’s 

total annual operating expenses are 1.92%, 2.67%, 

1.67%, and 1.92% for Class A, C, I and N 

respectively. Please review the Fund’s prospectus 

for more information regarding the Fund’s fees 

and expenses, including other share classes. 

GPAIX Engaged Risk Report Fund Strategies 

 

Commodities 

Long and short exposure to global 
commodity markets, including 
energy, grains, foods, industrials, 
and metals. 

 

Global Financials 

Long and short exposure to global 
stock indices, global long-term 
interest rates, and global currency 
markets. 

 

Short-Term Interest Rates 

Long and short exposure to short-
term interest rates with durations 
of three years or less. 

 

Upside Capture 

Long-biased strategy that allocates 
to a subset of equity indices, 
sovereign interest rates, and gold. 

Engaged Risk: The percentage of the Fund’s investment risk associated with a strategy, sector or market. 

November

Risk Total Short Long Risk Total December 2020

Commodities 37.55% 35.85% 1.45% 2.57%

Metals 12.34% 0.00% 10.01% 10.01% 0.10% 1.52%

Grains, Foods, etc. 18.87% 0.00% 19.95% 19.95% 1.15% 1.11%

Energies 6.34% 0.00% 5.89% 5.89% 0.20% -0.06%

Global Financials 30.36% 37.57% 1.29% 0.57%

Equities 11.10% 0.26% 9.38% 9.64% 0.46% -0.16%

Fixed Income 9.31% 1.95% 10.25% 12.20% 0.04% 0.41%

Currencies 9.95% 1.88% 13.85% 15.73% 0.79% 0.32%

Short-Term Interest Rates 5.28% 0.91% 6.11% 7.02% 0.03% 2.03%

Upside Capture 26.81% 19.56% 1.04% 3.91%

Equities 15.81% 0.00% 11.00% 11.00% 0.84% 0.10%

Fixed Income 6.64% 0.00% 5.32% 5.32% -0.10% 3.03%

Commodities 4.36% 0.00% 3.24% 3.24% 0.30% 0.78%

100.00% 5.00% 95.00% 100.00% 3.81% 9.08%

Sector December Performance

Totals

GRANT PARK MULTI ALTERNATIVE STRATEGIES 

FUND 

Fact Sheet 
December 2020 Objective: The fund seeks to provide positive absolute returns. 

Fund Overview 



 

 

3438-NLD-6/17/2019 

0.53% 14.26% 3.36% 

3070-NLD-1/15/20210 

1.28% 3.71% -2.60% -0.92% 0.08% 1.55% 

Record Date:  December 15, 2020 
Ex-Dividend/Payable/Reinvestment Date: December 16, 2020 

Share

Class

Re-Investment

Price

Dividend

Income

Short-Term

Capital Gain

Long-Term

Capital Gain

Distribution

Total

A (GPAAX) $11.08 $0.0446 $0.0000 $0.1341 $0.1787

C  (GPACX) $10.71 $0.0000 $0.0000 $0.1341 $0.1341

I   (GPAIX) $11.20 $0.0682 $0.0000 $0.1341 $0.2023

N (GPANX) $11.10 $0.0446 $0.0000 $0.1341 $0.1787

 Jan Feb Mar April May June July Aug Sep Oct Nov Dec YTD 

2020 0.00% 0.94% 0.65% 1.02% 0.64% 0.09% 1.46% 0.54% -1.96% -1.00% 2.67% 3.81% 9.08% 

2019 1.23% -0.19% 4.13% 1.44% 0.53% 3.36% 1.28% 3.71% -2.60% -0.92% 0.08% 1.55% 14.26% 

2018 7.20% -6.14% -1.40% -0.35% -1.78% -0.81% 0.27% 0.64% -0.81% -4.37% 1.52% 0.48% -5.96% 

2017 0.97% 2.98% -1.40% 1.14% 1.78% -2.57% 2.64% 2.48% -3.77% 4.19% 1.79% 1.78% 12.35% 

2016 2.58% 3.63% -0.09% -1.17% -1.09% 4.05% 2.30% -2.59% 0.18% -3.90% -3.87% 0.74% 0.36% 

2015 4.58% -0.79% 0.27% 0.00% 0.44% -3.42% 0.18% -2.81% 1.12% 1.29% -0.18% -3.05% -2.61% 

2014 -1.40% 2.43% -1.29% 0.50% 0.90% 1.19% 0.59% 2.72% 0.38% 0.66% 3.09% 2.41% 12.75% 

 

1.92% 

2.67% 

1.67% 

1.92% 

 

 

 

1 Inception date of share classes A, C, I and N is 12/31/13 
2 Subsequent investments in A, C, N class is $100.  Subsequent investments in I class 

   is $1000      
3 Redemption fee is assessed on redemptions of shares that have been held for  

   less than 60 days.  In addition, proceeds wired to your bank account may be 

   subject to a $15 fee 
4 The load may be waived at the discretion of the Adviser 
5 Total Annual Fund Operating Expenses (after fee waiver) are 1.91%, 2.66%, 1.66%  

   and 1.91% for Class A, C, I, and N shares, respectively.  The advisor has contractually  

  agreed to waive management fees and to make payments to limit fund expenses,   

  until at least 1/31/2021. 

 

Class Ticker1 Cusip
Investment 

Minimum2

Maximum 

Sales Charge

Total 

Expense5 12b-1
Redemption 

Fee3

A GPAAX 665388 768 $2,500 5.75%4
1.92% 0.25% 1.00%

C  GPACX 665388 750 $2,500 None 2.67% 1.00% 1.00%

I  GPAIX 665388 743 $100,000 None 1.67% None 1.00%

N GPANX 665388 735 $2,500 None 1.92% 0.25% 1.00%


