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July 31, 2008

Dear CME Group Inc. Stockholder:

We have previously sent to you proxy material for the Special Meeting of CME Group Inc. Stockholders, to be held on August 18, 2008. Your
Board of Directors recommends that you vote FOR the three proposals relating to the proposed merger with NYMEX.

Approval of Proposal 1 requires the affirmative vote of a majority of the outstanding Class A and Class B common stock, voting together as a
single class. Therefore, your vote is important, no matter how many or how few shares you may own. Whether or not you have already
done so, please vote TODAY by telephone, via the Internet, or by signing, dating and returning the enclosed proxy card in the envelope
provided.

Very truly yours,

Kathleen M. Cronin

Managing Director, General

Counsel and Corporate Secretary
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Important Merger Information

In connection with the merger transaction involving CME Group and NYMEX Holdings, CME Group has filed a registration statement on Form
S-4 with the Securities and Exchange Commission (�SEC�) on July 21, 2008 containing a definitive joint proxy statement/prospectus. This video
is not a substitute for the definitive joint proxy statement/prospectus or any other documents CME Group and NYMEX Holdings have filed or
will file with the SEC. Investors and security holders are urged to read the definitive joint proxy statement/prospectus and any other relevant
documents filed or to be filed by CME Group or NYMEX Holdings because they contain or will contain important information about the
proposed transaction. The definitive prospectus/proxy statement and other documents filed or to be filed by CME Group with the SEC are or
will be available free of charge at the SEC�s Web site ( http://www.sec.gov/ ) or from 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 is 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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