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ITEM 9.    Regulation FD Disclosure.

        On January 3, 2003, Chicago Mercantile Exchange Holdings Inc. issued a press release announcing that its subsidiary, Chicago Mercantile
Exchange Inc., has signed an agreement to resolve an indemnification dispute with Euronext-Paris S.A related to CME's $15 million settlement
in August 2002 of the Wagner Patent litigation. Under the agreement, Euronext will pay CME U.S. $7.5 million, representing half of the total
cost of CME's settlement with eSpeed.

        A copy of the press release, dated January 3, 2003, is attached hereto as Exhibit 99.1.
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SIGNATURES

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

CHICAGO MERCANTILE EXCHANGE HOLDINGS INC.
Registrant

Date: January 3, 2003 By: /s/  CRAIG S. DONOHUE      

Craig S. Donohue
Managing Director and Chief Administrative Officer
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