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CRONIN KATHLEEN M Symbol Issuer
CHICAGO MERCANTILE (Check all applicable)
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EXCHANGE HOLDINGS INC PP
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_X_ Form filed by One Reporting Person
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Class A
Common $
Stock 10/16/2006 S 430D D 1,829 D
500.05
Class A
Common
Stock 10/16/2006 M 20 A $74.68 1,849 D
Class A
10/16/2006 S 200 D 1,829 D



Edgar Filing: CHICAGO MERCANTILE EXCHANGE HOLDINGS INC - Form 4

Common
Stock
Class A

$
500.05

Reminder: Report on a separate line for each class of securities beneficially owned directly or indirectly.

Persons who respond to the collection of
information contained in this form are not
required to respond unless the form
displays a currently valid OMB control
number.

Table II - Derivative Securities Acquired, Disposed of, or Beneficially Owned
(e.g., puts, calls, warrants, options, convertible securities)

1. Title of 2. 3. Transaction Date 3A. Deemed 4. 5. Number 6. Date Exercisable and
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Security or Exercise any Code Derivative (Month/Day/Year)
(Instr. 3) Price of (Month/Day/Year) (Instr. 8) Securities
Derivative Acquired
Security (A) or
Disposed
of (D)
(Instr. 3, 4,
and 5)
. Expiration
Date Exercisable
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CRONIN KATHLEEN M
20 S. WACKER DRIVE
CHICAGQO, IL 60606
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Explanation of Responses:

*  If the form is filed by more than one reporting person, see Instruction 4(b)(v).

**  Intentional misstatements or omissions of facts constitute Federal Criminal Violations. See 18 U.S.C. 1001 and 15 U.S.C. 78ff(a).

(1) This sale was completed pursuant to the terms of a pre-arranged trading plan established in accordance with Rule 10b5-1.

On June 6, 2006, this option vested with respect to 60% of the granted number of shares covered by the option. On the anniversary of that
(2) date in each of the two subsequent years, the option will vest with respect to an additional 20% of the shares covered by the option,
subject to acceleration or termination in certain circumstances.

On August 6, 2006, this option vested with respect to 60% of the granted number of shares covered by the option. On the anniversary of
(3) that date in each of the two subsequent years, the option will vest with respect to an additional 20% of the shares covered by the option,
subject to acceleration or termination in certain circumstances.

Note: File three copies of this Form, one of which must be manually signed. If space is insufficient, see Instruction 6 for procedure.

Potential persons who are to respond to the collection of information contained in this form are not required to respond unless the form displays
a currently valid OMB number.

Explanation of Responses: 3



