
 
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, 2022       
        
        
        
        
 STATEMENT OF INCOME        

 Trading Income (Loss)                  Monthly Performance              Year to Date Performance   

 Realized Trading Income (Loss)  $38,155  $4,725,335   

 Change In Unrealized Income (Loss)  -2,346,204  -133,613   

 Brokerage Commission   -13,416  -119,720   

 Exchange, Clearing Fee and NFA Charges  0  0   

 Other Trading Costs   -36,174  -434,510   

 Change in Accrued Commission  1,375  -1,749   

 Net Trading Income (Loss)     -2,356,264   4,035,743     

         

 Other Income                  Monthly Performance              Year to Date Performance   

 Interest, U.S. Obligations   $12,649  $129,205   

 Interest, Other   32,837  219,546   

 Income from Securities   0  0   

 Dividend Income   0  0   

 Total Income (Loss)     -2,310,778   4,384,494     

         

 Expenses                  Monthly Performance              Year to Date Performance   

 Management Fee   $0  $0   

 Incentive Fee   -100,230  981,489   

 Operating Expenses   8,036  93,801   

 Organization and Offering Expenses  9,027  105,504   

 Brokerage Expenses   154,840  1,800,576   

 Dividend Expenses   0  0   

 Total Expenses     71,673   2,981,370     

         

 Net Income (Loss)     -$2,382,451   $1,403,124     

         

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

 Beginning Balance   $40,846,572  $40,634,972   

 Additions   0  0   

 Net Income (Loss)   -2,382,451  1,403,124   

 Redemptions   -193,859  -3,767,834   

 Balance at November 30, 2022   $38,270,262   $38,270,262     

 
PERFORMANCE SUMMARY BY CLASS        

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

 A $977.594   3,768.76388 $3,684,322   -5.86% 2.81%   

 B $776.505   28,882.84518 $22,427,685   -5.94% 2.26%   

 Legacy 1 $869.583   427.56207 $371,801   -5.66% 4.74%   

 Legacy 2 $838.939   391.21834 $328,209   -5.68% 4.52%   

 Global 1 $886.978  12,573.24773 $11,152,198  -5.61% 5.21%  

 Global 2 $859.635   356.02048 $306,048   -5.64% 4.99%   

 Global 3 $0.000  0.00000 $0  0.00% 3.39%  

                  

 


