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What is fraud detection?
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(Online Fraud Report, CyberSource, 2012)
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Fraud detection method
v’ if-then rules

v’ predictive modeling
v' abnormality detection
v' network analysis
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IF-THEN Rules (expert rules)
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Predictive modeling
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Algorithm

Decision Trees

Logistic Regression

Neural Network

=
o
v
v" Random Forest
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Transaction Data
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Abnormality detection
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Network analysis
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Game Fraud
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Self similarity algorithm
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Self similarity algorithm

7H 2 E & Cosine similarity0]| LS BT ®X} AAt S X7 SALE 4fO 2 Hst

—

BOT =/ MNORNNAL

0

.99 -

@]

.98 -

0

.97 -

Seff Similarty

@]

.96 -

0

.95 -
BOT NORMNMAL




Self similarity algorithm
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Self similarity algorithm

WEE B AH7| FALE HHe 30| &4

rr

QEE H| MAHOZ 0|83}
A EX|

1000

Time index(5min)



ithm

ity algor

Self similar

.,;ji-?-v,”w

:ﬁ—r-“

———
* o
-

w -

L
2

{
| ~- 7
|

3

Ny

L)

'
- ~ -,

ol 80 g0 vo zZo

Inoyz Joo

= ir
of ala 20t

oT = Tof
ol o %0 = 3 oI
S 10 = = KRl
1 < ml_ =) < A_H_
B30 Rr B O g

i o’
HE bron o K+ o ol
=iy o | W
U0 ofn of B, R
100 i< - .
w0 IS K1 =

e o

o ™

*EWMA: Exponentially Weighted Moving Average



Network Analysis
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Banker Character Detection
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Banker Character Detection

Item
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Monetization
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Banker Character Detection
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Banker Character Detection
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Banker Character Detection




Banker Character Detection
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Banker Character Detection
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Other Movies You Might Enjoy
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Every time you go shopping, you

share intimate details about your

consumption patterns with retailers.

And many of those retailers are
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