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Robust operation mode for bankcard network with uncertain
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Abstract : Based on rea-time and highly efficient operation of the bankcard network, the problem of each bank
preparing cash and account funds for the network is studied. A random smulation is technique proposed to generate
scenarios of the uncertain demands of funds and set up a robust optimization model whose objective is to minimize the
system cost of the network on the bass of the demands of fundsin China UnionPay. The numerical smulation result
shows that the solution of the model is relatively conservative and can guarantee the robustness of the bankcard

network.
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3
Xi yi a bi

1 16 845 0 22 627 0
2 8 060 1014 16 485 5073
3 4 809 9823 8 944 12 331
4 2 001 8 426 2770 10 744
5 713 8 030 1236 8 586
6 495 9128 845 9 486

z 0.433 4 x 10°

o 4.866 0 x 10°

4
Xi yi a bi

1 16866 - 32631 22627 0
2 8 082 - 2683 16485 5073
3 4 847 9 846 8 944 12 331
4 2039 8 264 2770 10 744
5 747 8 048 1236 8 586
6 521 9 155 845 9 486

z 0.425 2 x 103

o 13.140 0 x 10°
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