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UNITED STATES
SECURITIES AND EXCHANGE COMMISSION

 WASHINGTON, D.C. 20549

FORM 8-K

CURRENT REPORT

Pursuant to Section 13 or 15(d) of the Securities Exchange Act of 1934

Date of Report (Date of Earliest Event Reported): June 5, 2008

CME Group Inc.
__________________________________________
(Exact name of registrant as specified in its charter)

Delaware 000-33379 36-4459170
_____________________
(State or other jurisdiction

_____________
(Commission

______________
(I.R.S. Employer

of incorporation) File Number) Identification No.)

20 South Wacker Drive, Chicago, Illinois 60606
_________________________________
(Address of principal executive offices)

___________
(Zip Code)

Registrant�s telephone number, including area code: 312-930-1000

Not Applicable
______________________________________________
Former name or former address, if changed since last report

Check the appropriate box below if the Form 8-K filing is intended to simultaneously satisfy the filing obligation of the registrant under any of
the following provisions:

[x]  Written communications pursuant to Rule 425 under the Securities Act (17 CFR 230.425)
[  ]  Soliciting material pursuant to Rule 14a-12 under the Exchange Act (17 CFR 240.14a-12)
[  ]  Pre-commencement communications pursuant to Rule 14d-2(b) under the Exchange Act (17 CFR 240.14d-2(b))
[  ]  Pre-commencement communications pursuant to Rule 13e-4(c) under the Exchange Act (17 CFR 240.13e-4(c))
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Item 8.01 Other Events.

CME Group Inc. (the "Company") announced today that it withdrew and refiled its Hart-Scott-Rodino Act ("HSR") merger notification with
respect to its proposed combination with NYMEX Holdings, Inc. The new HSR waiting period will expire at 11:59 p.m. on June 18, 2008.

Based on all the available information, the Company believed the best way to expedite the merger review process was to give the Department of
Justice ("DOJ") additional time to evaluate the transaction before the expiration of the HSR waiting period.

We believe that we have made real progress in the merger review process. We will continue to cooperate with the DOJ, and we remain confident
in the outcome. In the event we receive a request for additional information from the DOJ, the Company will make an appropriate announcement
at that time. The Company will not comment further on the merger review process.

Forward-Looking Information

This press release may contain forward-looking information regarding CME Group Inc. and NYMEX Holdings, Inc.
and the combined company after the completion of the merger that are intended to be covered by the safe harbor for
"forward-looking statements" provided by the Private Securities Litigation Reform Act of 1995. These statements
include, but are not limited to, the benefits of the business combination transaction involving CME Group and
NYMEX Holdings, including future financial and operating results, the new company's plans, objectives, expectations
and intentions and other statements that are not historical facts. Such statements are based on current beliefs,
expectations, forecasts and assumptions of CME Group's and NYMEX Holdings' management which are subject to
risks and uncertainties which could cause actual outcomes and result to differ materially from these statements. Other
risks and uncertainties relating to the proposed transaction include, but are not limited to the satisfaction of conditions
to closing; including receipt of shareholder, antitrust, regulatory and other approvals on the proposed terms and
schedule; the proposed transaction may not be consummated on the proposed terms and schedule; uncertainty of the
expected financial performance of CME Group following completion of the proposed transaction; CME Group may
not be able to achieve the expected cost savings, synergies and other strategic benefits as a result of the proposed
transaction or may take longer to achieve the cost savings, synergies and benefits than expected; the integration of
NYMEX Holdings with CME Group's operations may not be successful or may be materially delayed or may be more
costly or difficult than expected; general industry and market conditions; general domestic and international economic
conditions; and governmental laws and regulations affecting domestic and foreign operations.

For more information regarding other related risks, see Item 1A of CME Group's Annual Report on Form 10-K for the
fiscal year ended December 31, 2007 and Item 1A of NYMEX's Annual Report on Form 10-K for the fiscal year
ended December 31, 2007. Copies of said 10-Ks are available online at http://www.sec.gov/ or on request from the
applicable company. You should not place undue reliance on forward-looking statements, which speak only as of the
date of this press release. Except for any obligation to disclose material information under the Federal securities laws,
CME Group and NYMEX Holdings undertake no obligation to release publicly any revisions to any forward- looking
statements to reflect events or circumstances after the date of this press release.

Important Merger Information

In connection with the proposed transaction, the parties intend to file relevant materials with the Securities and
Exchange Commission ("SEC"), including a joint proxy statement/prospectus. Such documents, however, are not
currently available. Investors are urged to read the joint proxy statement/prospectus regarding the proposed transaction
when it becomes available, because it will contain important information. Investors will be able to obtain a free copy
of the joint proxy statement/prospectus, as well as other filings containing information about CME Group and
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NYMEX Holdings without charge, at the SEC's website (http://www.sec.gov/) once such documents are filed with the
SEC. Copies of the joint proxy statement/prospectus can also be obtained, without charge, once they are filed with the
SEC, by directing a request to CME Group Inc., Attention: Shareholder Relations, 20 S. Wacker Drive, Chicago,
Illinois 60606 , (312) 930-1000 or NYMEX Holdings, Inc., Attention: Investor Relations, at One North End Avenue,
World Financial Center, New York, New York 10282, (212) 299-2000.

CME Group and NYMEX Holdings and their respective directors, executive officers and other members of
management and employees may be deemed to be participants in the solicitation of proxies from CME Group and
NYMEX Holdings shareholders in respect of the proposed transaction. Information regarding CME Group and
NYMEX Holdings' directors and executive officers is available in their respective proxy statements for their 2008
annual meeting of stockholders. Additional information regarding the interests of such potential participants will be
included in the joint proxy statement/prospectus and the other relevant documents filed with the SEC when they
become available. This document shall not constitute an offer to sell or the solicitation of an offer to buy any
securities, nor shall there be any sale of securities in any jurisdiction in which such offer, solicitation or sale would be
unlawful prior to registration or qualification under the securities laws of any such jurisdiction. No offering of
securities shall be made except by means of a prospectus meeting the requirements of Section 10 of the Securities Act
of 1933, as amended.
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SIGNATURES

Pursuant to the requirements of the Securities Exchange Act of 1934, the registrant has duly caused this report to be signed on its behalf by the
undersigned hereunto duly authorized.

CME Group Inc.

June 5, 2008 By: Kathleen M. Cronin

Name: Kathleen M. Cronin
Title: Managing Director, General Counsel & Corporate
Secretary
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