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Abstract 

It is the time we need innovation approaches in teaching methods at our universities and colleges. Over 

years, in business and management schools, case teaching is used quite widely and prove students with 

real context and increase their problem solving skills. Authors mainly use qualitative methods including 

synthesis and inductive and explanatory methods. For quantitative methods we use OLS regression with 

Eview, statistics, calculation formulas. The study results show us that to achieve learning goals better, 

students need to obtain skills of situation and context analysis as well as quantitative skills in case teaching 

at schools. For instance, In this paper we will introduce a case teaching method for students at schools, 

esp. for economic subjects for students through a risk management case study at Vietnam listed banks in 

period 2011-2020. And student can draw out conclusions that: as R and Rf has positive effects on both 

beta ACB and beta SHB and VNIndex has positive effect on both beta: we would suggest policies to 

reduce R and Rf to reduce risk. Finally, this paper also address issues of training capabilities and skills for 

teachers. 
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Introduction 
 

First, we recognize the importance of teaching economic students and innovative teaching 

methods in schools has been increasing to a new level in recent years. Case study teaching is a 

normal tool used in many business schools, not only in economics and management fields, but 

also in marketing, social sciences, medicine, etc. Next, in case study teaching, students are 

introduced to problem solving in a real situation and are in the position of a decision maker. In this 

paper we mainly focus on present an example of case study in risk management field for Vietnam 

banks for economic students, esp. In higher education level.   Huy (2021) and Huy et al. (2021) said 

The more the economy growing, the more important the role of risk management in commercial 

bank (Trung et al., 2021).  To conduct this case study, we use good and reliable resources from 

inernet data, from Bureau statistics office, bank system and stock exchange, and we structure our 

paper with introduction, previous studies, method and data, main findings, discussion and 

conclusion. Case studies use theory to study and analyze real-life situations. It can be said that a 

case study is something that belongs to real situations, circumstances, and facts in reality, which 

can be applied theoretical knowledge to analyze, learn, and dissect the problem. There are 

Advantages of Case Study such as: Attractiveness, Up to date calculation, Typical and 

representative, Suitable for learning on the basis of a complete background knowledge system, 

The best way (if possible) to help learners understand and remember theoretical knowledge. 

 

Literature review 
 

First, Bonney (2015) stated that the case study teaching method is becoming an increasingly 

common teaching strategy in science education.  Selvan, Arasu, and Sivagnanasundaram (2011) 

found the Internet has helped bank system with information flow and guarantee higher client 

satisfaction. Then, We summarize previous studies as follows: 

 

 

Methodology 
 

Method and Data 
 

Authors will present and example of a case study and case teaching methods. Case used with a 

combination of quantitative methods and qualitative methods including synthesis, explanation 

and inductive methods.  With reliable internet data, this study used OLS regression with supported 

Eview. Lerner and Richey (2005) specified that if professors use case studies as assessment tool at 

end of course, consequences will be in exercise evaluated by him/her and not discussed students. 

This will be beneficial to students. Hence we can use case studies as a precursor to a student 

teaching experience, or internship as real job may provide students insights. Looking at descriptive 

statistics below, we see that: we see that: standard deviation of exchange rate and SP500 are 

highest values (figure 1). And correlation between beta and IM higher than that between beta 

and G (figure 4). 

 

Figure 1 – SHB and macro descriptive stat 

 

 
 

(source: authors calculation and stock exchange) 
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Table 1 –  

Summary of previous studies 

 

Authors Contents, results 

Karim (2011) Organization need to enhance MIS-

Management Information Systems as it helped 

us to make effective decision  

Bonney (2015) Stated there are benefits of cases studies 

methods compared to other methods, such as:  

- increasing perceptions of learners on oral and 

communication skills 

- improving performance on exam questions 

- increasing perceptions on linkage between 

biology and other life aspects 

Tripathy (2009) Case studies also help to improve individual 

development, cognitive behavior, interaction, 

personality, learning, … 

Minniti et al. (2017) case study can be considered as a teaching 

strategy and: 

- a depth method with reality and real situation 

- case teaching is an active learning strategy  

 

Lapoule and Lynch (2018) Investigate case teaching at schools and find 

out: 

- case contribute to classroom teaching and 

research, both at academic level and 

institutional level 

Çakmak and Akgün (2018) Present advantages of case teaching including 

but not limit to: 

- help students with skills, knowledge to sole 

problems 

- give solutions based on information, for real life 

or job situation 
 

 

Figure 2 - SHB and macro correlation matrix 

 
(source: authors calculation and stock exchange) 
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Figure 3 – ACB and macro descriptive stat 

 
(source: authors calculation and stock exchange) 

 

Figure 4 - ACB and macro correlation matrix 

 
(source: authors calculation and stock exchange) 

  

Main findings of our case study 
 

Overall results 
 

As shown in below charts, 

First, from below charts we recognize that:  

CPI and beta SHB has positive correlation while negative correlation with beta ACB. 

Then, exchange rate and beta SHB has negative correlation whereas positive correlation with 

beta ACB.   
 

Chart 1 - CPI and SHB beta 

 

 

(source: authors calculation and stock exchange) 
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Chart 2 - exchange rate and beta SHB 

 

 
(source: authors calculation and stock exchange) 

 

Chart 3 - exchange rate and beta ACB 

 

 
(source: authors calculation and stock exchange) 

 

Chart 4 - CPI and beta ACB 

 

 
(source: authors calculation and stock exchange) 
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Chart 5 - R and Beta ACB 

 

 
(source: authors calculation and stock exchange) 

 

OLS Regression results 

 

We will run OLS for 1-2 factors, firstly: 

- With coefficient of 6.2, there is positive correlation between beta EIB and CPI (figure 5) 

- With coefficient of -10.8, there is negative correlation between beta EIB and CPI (figure 6) 

- With coefficient of 0.009 and 12.2, accordingly, there is positive correlation between beta EIB 

and IM and Rf (figure 7) 

 

Figure 5 - Beta ACB and OLS for CPI 

 

 

(source: authors calculation and stock exchange) 
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Figure 6 – Beta ACB and OLS for exchange rate 

 

 
 

(source: authors calculation and stock exchange) 

 

Figure 7 - Beta ACB and OLS for R 

 

 
 

(source: authors calculation and stock exchange) 
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Figure 8 - Beta ACB and OLS for G and IM 

 

 
(source: authors calculation and stock exchange) 

 

Next we see OLS results in tables 
 

Table 2 –  

OLS for internal factors  

 

 Coefficient 

 Beta SHB Beta ACB 

CPI -0.15 -4.4 

G 12.6 -2.6 

IM -0.008 0.008 

R 21.4 7.1 

Rf 11.4 4.9 

VNIndex 0.002 0.001 

R-squared 0.4 0.31 

SER 0.6 0.7 

Akaike info criteria 2.1 2.42 

 (source: authors calculation and stock exchange) 

 

Table 3 –  

OLS for external factors 

 

 Coefficient 

 Beta SHB Beta ACB 

Exchange rate -3.19E 0.0001 

Sp500 -0.0003 -1.56E 

Trade balance 0.0006 0.0004 

SER 0.62 0.73 

Akaike info criteria 2.08 2.39 

 (source: authors calculation and stock exchange) 
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Discussion 
 

For internal factors, compared effects on 2 banks beta  
  
R and Rf has positive effects on both beta ACB and beta SHB (table 2) 

 VNIndex has positive effect on both beta (table 2)  

Huy, Loan, and Pham (2020) and Huy, Dat, and Anh (2020) mentioned risk management factors 

and model in a case of Vietcombank in Vietnam. 
 

For external factors 
 

SP500 has negative effects on both beta of banks (table 3) 

Trade balance has positive impact on both beta (table 3) 

Thats happen for period 2011-2020. 
 

Conclusion 
 

Our case study results 
 

Because Trade balance has positive impact on both beta (table 3): we suggest agencies need 

to control trade balance at proper level, not need to increase too much to increase risk. Secondly, 

as  R and Rf has positive effects on both beta ACB and beta SHB (table 2) and VNIndex has positive 

effect on both beta (table 2): we would suggest policies to reduce R and Rf to reduce risk. Tinh, 

Thuy, and Huy (2021) also propose recommendations for teaching methodology to students at all 

levels from undergraduate schools to doctoral and even associate professors.  Case studies are 

often traditionally thought of as being used in medical, legal, and business training. Physicians 

have long been trained by the case method, as medical school students are presented with the 

particulars of a patient’s medical problem and are tasked with providing a diagnosis and course 

of treatment. In the legal field, Stanford Law School, for instance, uses case studies that “place 

students in the roles of lawyers and policy makers and teach fundamental lawyering skills such as 

investigating facts, counseling, and resolving ethical dilemmas”. Hoa et al. (2021) said that 

Teachers at all levels in Vietnam: nursery, elementary, high school, colleges, universities need 

general solutions for enhancing quality, both from internal side such as teachers or lecturers 

themselves, and from external sources (such as: agencies, Ministry of Education, government, 

etc.). They propose several proper solutions regarding to capabilities and skills for teachers 

(including listening and understanding, and teaching skills). They are people with deep 

knowledge in specific fields and can train or teach other people. Our study will be foundations for 

further researches and solutions for teachers and lecturers in emerging markets including our 

country Vietnam (Vu et al., 2021). 
 

Limitation of research 
 

We can expand our research model for other industries and other markets.  
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