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Items to be Included in this Report

Item 8.01.    Other Events

On September 25, 2005, NYMEX Holdings, Inc. (the "Company") issued a press release containing, in its entirety, a letter from the Chairman of
the Company to equity owner Michel Marks, dated September 25, 2005.   

The press release is filed as Exhibit 99.1 to this Current Report on Form 8-K.

Signature(s)

Pursuant to the Requirements of the Securities Exchange Act of 1934, the Registrant has duly caused this Report to be signed on its behalf by the
Undersigned hereunto duly authorized.

NYMEX Holdings, Inc.

Date: September 26, 2005. By: /s/    Mitchell Steinhause

Mitchell Steinhause
Chairman
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Exhibit Index

Exhibit No. Description

EX-99.1 Press Release
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