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We consider elliptic Bellman equations with coefficients independent of variable x. Error bounds for certain types of

finite-difference schemes are obtained. These estimates are sharper than those earlier results.

We use the standard symmetric approximation for the second order derivatives and two approximations for the first

derivative: the monotone one, which depends on the sign of the coefficient in front of the derivative, and the symmetric

one like [u(x+ h)− u(x− h)]/(2h). We also assume the free terms is C1,1 and prove that, with monotone approximation

of the first-order term, the error bound is of order h and not better.

By assuming more structure on the equation and using the symmetric approximation of the first derivatives we obtain

the error bound of order h2 and show that it is sharp. (Received September 25, 2004)
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