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By: Margaret Austin Wright For: William R.

Shepard 02/21/2012

**Signature of Reporting Person Date

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).
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Represents the closing price for our Class A common stock on February 16, 2012. The Class B common stock of CME Group Inc. is not

listed on a national securities exchange or traded in an organized over-the-counter market. Each class of the Class B common stock is
(1) associated with a membership in a specific division of the exchange. We assume that because the Class B shares have the same equitable

interest in our earnings and the same dividend payments as our Class A shares that if reported separately from the associated trading

rights, they would have the same market price as our Class A common stock.

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.
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