
 
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 June 30, 2026       
        
        
        
        
 STATEMENT OF INCOME        

 Trading Income (Loss)                  Monthly Performance              Year to Date Performance   

 Realized Trading Income (Loss)  $219,302  $1,780,105   

 Change In Unrealized Income (Loss)  -607,597  -988,118   

 Brokerage Commission   -9,989  -52,088   

 Exchange, Clearing Fee and NFA Charges  0  0   

 Other Trading Costs   -14,450  -102,676   

 Change in Accrued Commission  451  2,603   

 Net Trading Income (Loss)     -412,283   639,826     

         

 Other Income                  Monthly Performance              Year to Date Performance   

 Interest, U.S. Obligations   $0  $0   

 Interest, Other   46,114  289,778   

 Income from Securities   0  0   

 Other Income   0  0   

 Total Income (Loss)     -366,169   929,604     

         

 Expenses                  Monthly Performance              Year to Date Performance   

 Management Fee   $0  $0   

 Incentive Fee   -5,867  963   

 Operating Expenses   3,998  25,360   

 Organization and Offering Expenses  4,225  26,878   

 Brokerage Expenses   73,386  464,597   

 Other Expenses   0  0   

 Total Expenses     75,742   517,798     

         

 Net Income (Loss)     -$441,911   $411,806     

         

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

 Beginning Balance   $19,542,433  $19,521,661   

 Additions   0  0   

 Net Income (Loss)   -441,911  411,806   

 Redemptions   -531,787  -1,364,732   

 Balance at June 30, 2026     $18,568,735   $18,568,735     

 
PERFORMANCE SUMMARY BY CLASS        

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

 A $964.657   3,543.11023 $3,417,887   -2.35% 1.56%   

 B $748.904   10,953.61153 $8,203,208   -2.41% 1.23%   

 Legacy 1 $930.655   102.65634 $95,538   -2.09% 2.76%   

 Legacy 2 $889.973   212.40091 $189,031   -2.15% 2.63%   

 Global 1 $967.974  6,706.50857 $6,491,729  -2.04% 3.04%  

 Global 2 $929.798   184.27916 $171,342   -2.04% 2.91%   

                  

          
 


