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Answer any two questions.
All questions carry equal marks
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1. Critically examine the VaR as a means for measuring market risk. Discuss the basic
methods of how to estimate VaR.

2. Discuss the concept of CAMELS and its application in banking.

3. Explain and discuss the main triggers that caused the failure of Lehman Brothers.

4. Critically discuss and explain the main obstacles of implementing electronic banking in
developing economies. Your discussion should be focused on identifying the main
bottlenecks of the implementation process and you should suggest possible solutions.
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