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Abstract

With the increase of credit card fraud transactions, the loss of banks and users caused by inade-
quate detection and early warning untimely is also increased. Firstly, by the TP and FP parameters
of the fraud detection accuracy, our paper determined the algorithm training set and test set
through probability estimation. Then, using the hypersphere as a criterion, the Lagrange function
was used to train the radius and center of the optimal hypersphere, and the SVDD risk identifica-
tion and evaluation model for credit card fraud consumption was established. Finally, Credit card
fraud risk control probabilistic models and anti-fraud systems were proposed.
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Table 1. Classification of credit card fraud risk
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Figure 1. The sharing and obtaining process of unlabeled data
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Table 3. Favorable information for data mining (before processing)
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Figure 2. The schematic diagram of a super sphere (as an example
of a two-dimensional space)
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Figure 4. The overall flow chart of credit card fraud risk control
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