GRANT PARK
Account Statement F lJ N D

(Prepared from books without audit)
For the month ended January 31, 2026

STATEMENT OF INCOME

Trading Income (Loss) Monthly Performance Year to Date Performance
Realized Trading Income (Loss) $1,613,772 $1,613,772
Change In Unrealized Income (Loss) -6,675 -6,675
Brokerage Commission -8,647 -8,647
Exchange, Clearing Fee and NFA Charges 0 0
Other Trading Costs -19,462 -19,462
Change in Accrued Commission 1,646 1,646

Net Trading Income (Loss) 1,580,634 1,580,634
Other Income Monthly Performance Year to Date Performance
Interest, U.S. Obligations SO S0
Interest, Other 48,645 48,645
Income from Securities 0 0
Other Income 0 0
Total Income (Loss) 1,629,279 1,629,279
Expenses Monthly Performance Year to Date Performance
Management Fee SO SO
Incentive Fee 34,601 34,601
Operating Expenses 4,411 4,411
Organization and Offering Expenses 4,684 4,684
Brokerage Expenses 80,743 80,743
Other Expenses 0 0
Total Expenses 124,439 124,439

Net Income (Loss) $1,504,840 $1,504,840
Statement of Changes in Net Asset Value Monthly Performance Year to Date Performance
Beginning Balance $19,521,661 $19,521,661
Additions 0 0

Net Income (Loss) 1,504,840 1,504,840
Redemptions -150,836 -150,836
Balance at January 31, 2026 $20,875,665 $20,875,665
PERFORMANCE SUMMARY BY CLASS

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

A $1,022.824 3,543.11023 $3,623,980 7.69% 7.69%

B $797.235 11,855.68493 49,451,766 7.76% 7.76%

Legacy 1 $974.589 102.65634 $100,048 7.61% 7.61%

Legacy 2 $933.240 274.17824 $255,874 7.61% 7.61%

Global 1 $1,011.354 7,183.27256 $7,264,833 7.66% 7.66%

Global 2 $972.239 184.27916 $179,163 7.61% 7.61%

To the best of my knowledge and belief the information contained herein is accurate and complete.
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David Kavanagh, President N~
For Dearborn Capital Management, LLC
General Partner of Grant Park Futures Fund, Limited Partnership




