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Abstract : Based on the available macro and micro factors, this paper creates a massive pool of original da-
ta of both structured and unstructured factors and analyzes the effects of the factors from the pool on the
change of the price of the relevant commodity futures.The method of Gibbs sampling of logistic regres-
sion candidate models is used for effective and scalable screening of all features, resulting in identifying
those macro and micro-factors, with importance weighting measures, that influence the commodity price
change.The empirical results show that the Gibbs sampling induced big data feature extraction algorithm
can effectively extract the features related to the price trend of the Shanghai copper index contract. Fur-
ther analysis of the associations between the trend of price changes and the identified effecting features
reveals an important and sensible explanation of the social and business environment of the feature map-
ping of the futures association. The paper points out that our method of risk features extraction based in
the big data framework is not only an innovation in theory for depicting the copper futures price trend,it
also has technical innovations providing effective guidance in future copper trading in industrial practice.
Key words: big data; Gibbs sampling; stochastic search; feature extraction; related parties; forecast of

price trend



