Chicago Mercantile Exchange

CME Announces Selection of 10 Additional Market Makers for Eurodollar Options on
GLOBEX®

11 Top Firms Now Designated to Provide Liquidity for Key Market

CHICAGO, May 6 /PRNewswire-FirstCall/ -- Chicago Mercantile Exchange Inc. (CME), the largest U.S. futures exchange, today
announced the selection of 10 leading trading firms to provide continuous, transparent and competitive markets for Eurodollar

options on GLOBEX® when CME's new state-of-the-art options trading functionality is launched in the third quarter.

The newly selected firms are among the most active participants in CME's options on Eurodollar futures markets and join DRW
Trading, who CME announced in March as a lead market maker in the program.

CME's patent-pending Eurodollar options on GLOBEX technology will facilitate trading of complex combination and spread
trades typically used with short-term interest rate options products in a fully transparent and competitive execution
environment.

"The firms participating in our Eurodollar options on GLOBEX market maker program have years of experience in these highly
sophisticated markets and already provide significant liquidity in our Eurodollar options complex," said CME Chairman Terry
Duffy. "Their commitment to providing liquidity in this important new trading venue means CME will offer the Eurodollar options
marketplace unparalleled flexibility, transparency and execution."

"CME's Eurodollar options volume year-to-date has averaged over 500,000 contracts a day, up over 70 percent since 2001.
Our new Eurodollar options on GLOBEX platform will offer real-time options pricing, 'two-click' execution and straight-through
processing of trades and will bring a new level of sophistication and ease of use to global interest rate options market
participants,” said CME CEO Craig Donohue. "While we're launching this new proprietary technology in our Eurodollar options
market, we are establishing a plan to expand its benefits to other CME options markets in the near future."

Under the program, lead market makers are required to provide continuous, two-sided indicative quotes for various outright
contracts and selected spread combinations. Lead market makers are also obligated to respond to requests for quotes
(eRFQs) within specified bid-ask, quantity and response time parameters. The three additional lead market makers selected
are:

-- Chicago Tradi ng Conpany (CTC)
-- Kni ght Financial Products
-- SKTY Trading.

CME has also selected the following seven firms to serve as responding market makers, which are obligated to respond to
Requests for Quotes from (eRFQs) within specified parameters:

-- Equitec

-- CETCO

-- KGCo Il

-- Ronin Capital
-- SMW Tradi ng

-- Sullivan Crouth
-- WH. Trading.

The launch of Eurodollar options on GLOBEX will also result in greater liquidity and price transparency during non-floor trading
hours, especially during European trading hours, in which CME's Eurodollar futures contract has already seen significant
growth in recent months.

Since January when CME first announced its plans for its new Eurodollar options on GLOBEX functionality, there has been a
dramatic increase in Eurodollar futures and options on futures trading both overall and on GLOBEX in particular. Average daily
volume in Eurodollar futures on GLOBEX more than tripled from January to April, increasing from approximately 104,000
contracts per day to 396,000 contracts per day.

Chicago Mercantile Exchange Inc. ( www.cme.com ) is the largest futures exchange in the United States. As an international



marketplace, CME brings together buyers and sellers on its trading floors and GLOBEX® electronic trading platform. CME
offers futures and options on futures primarily in four product areas: interest rates, stock indexes, foreign exchange and
commodities. The exchange moved about $1.5 billion per day in settlement payments in the first quarter of 2004 and managed
$38.1 billion in collateral deposits at March 31, 2004. CME is a wholly owned subsidiary of Chicago Mercantile Exchange

Holdings Inc. (NYSE: CME), which is part of the Russell 1000® Index.

Statements in this news release that are not historical facts are forward- looking statements. These statements are not
guarantees of future performance and involve risks, uncertainties and assumptions that are difficult to predict. Therefore,
actual outcomes and results may differ materially from what is expressed or implied in any forward-looking statements. More
detailed information about factors that may affect our performance may be found in our filings with the Securities and Exchange
Commission, including our most recent Annual Report on Form 10-K, which can be obtained at its Web site at www.sec.gov .
CME undertakes no obligation to publicly update any forward- looking statements, whether as a result of new information,
future events or otherwise.

Chicago Mercantile Exchange, CME, the globe logo and GLOBEX are registered trademarks of Chicago Mercantile Exchange
Inc. Further information about CME and its products is available on the CME Web site at www.cme.com .
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