Filed by Chicago Mercantile Exchange Holdings Inc. pursuant
to Rule 425 under the Securities Act of 1933, as amended, and
deemed filed pursuant to Rule 14a-6 under the

Securities Exchange Act of 1934, as amended.

Subject Company: CBOT Holdings, Inc.

Subject Company’s Commission File No.:001-32650

On July 9, 2007, Chicago Mercantile Exchange Holdings Inc. ran the following advertisement in Chicago newspapers.



CME/CBOT MERGER:
THE RIGHT TRADE FOR GROWTH
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Together, CME and CBOT will be the world's largest derivatives exchange, with a powerful growth
strategy, the most diverse products, industry-leading technology and world-class clearing.

cmeé@

Chicago Mercantite Exchange . Chicagu Boardof Trade

Fioe sk bazeunl informruton, conkast For additional information, contact
DF King & Co.. Inc. a1 1-BO0-P60- D66 Genrgeson. inc. a1 1-B66-A34-7793
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