
                                                     Abstract  

  International Journal of Ecosystems and Ecology Science (IJEES)                           Volume 12, issue 4, 2022 

  https://doi.org/10.31407/ijees   ISSN: 2224-4980                                                      https://doi.org/10.31407/ijees12.4 

 _____________________________________________________________________________________________ 

 

11 
 

Vol. 12 (4): 91-100 (2022) 

 

 

USING NEW MODEL APPROACH FOR ENHANCING RISK 

MANAGEMENT MECHANISM IN A CASE OF VIETNAM LISTED BANK 
 

 

     

Dinh Tran Ngoc Huy1, Phan Ngoc Quynh Nhu2*, Tran Thi Thanh Nga3, Ta Van Thanh3 

 
1Banking University HCMC, Ho Chi Minh city Vietnam and International University of Japan, Japan; 

2*Human resources management Royal Holloway, University of London, UK; 
3University of Finance-Marketing, Vietnam; 

 
*Corresponding Author Phan Ngoc Quynh Nhu, e-mail: Nhu.phanngocquynh0110@gmail.com; 

 

 

Received May 2022; Accepted June 2022; Published July 2022; 

 

DOI: https://doi.org/10.31407/ijees12.411 

 

 

 

 

ABSTRACT 

 

 

The purpose of this study is to figure out what are results of VAR model - a New Model approach for Enhancing 

Risk Management Mechanism in case of Vietinbank CTG in our country. This study mainly use combination of 

quantitative methods (statistics, calculation formulas) and qualitative methods including synthesis, inductive and 

explanatory methods. The research findings tell us that - Risk free rate reduce in short term will reduce beta; second, 

Industrial manufacturing stabilize in medium term will cause beta CTG stable; third, Also we see that increase in 

lending rate in medium term will cause beta CTG increase; fourth, a reduction in trade balance in short term will 

reduce beta, but in long term, stability in trade balance will stabilize beta CTG; fifth, Fluctuation in exchange rate 

will influence beta, in long term recover and increase in exchange rate will stimulate beta increase. Hence, authors 

would recommend that: Ministry of Finance, State bank of Vietnam, Treasurer, and relevant agencies need not to 

increase Rf (to increase bank beta); then, Not increasing lending rate too much to increase beta; next, Not increasing 

trade balance too much as well. Last but not least, Management implications: Improving MIS system to provide 

information. Besides, this study also give out recommendations for enhancing socio-economic roles of Vietnam 

banks in future. 
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