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APPLICATION OF WIENER INTEGRAL

TO THE DESCRIPTION OF NEURAL NETWORKS
P.A. Golovinski

We analyzed big feed-forward artificial neural networks and found that the propagation of
differential signal and the training process for such systems can be described with the Wiener integral.
We discovered relations between Markov chains and random walk problem. The Kolmogorov-Feller
equation has been formulated for the tuning of the continuous parameters of artificial neural network.
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