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1. Introduction

We first explain the inaccuracy in [1, Theorem 1].
To prove Theorem 1, based on [1, Eq. (12)], for a martingale M(t), they have
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Since supgs<, |Ys— — Y5 |2 is not independent of [ (1+|Ys_|"-+|Y;_|)ds, we need to apply the Cauchy-Schwarz inequality
to take the expectation. This results
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then one need to calculate E I:Sup0§s§t |1_/s_ —Y_ |4] instead of power 2, they have wrongly utilized in [1, Eq. (13)].
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