Homework #5  Key

What is highlighted in green is optional (no penalty for omitting or including)
2.48a

SELECT ChangeClose, TDayOfWeek
FROM NDX

WHERE TDayOfWeek='Friday';
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ChangeClose | TDayOfWeek
> Friday
-4.3500000000 Friday
0,67000000000 Friday
5,14 Friday
0.31 Friday
-25.47 Friday
4.14000000000 Friday
9.83 Friday
-32.36 Friday
-3.35 Friday
-0.9900000000 Friday
7.5 Friday
~32.690000000 Friday
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TClose PriorClose | ChangeClose | _Volume TMonth [ TDayOfMonth| _ TYear | TDayOfWeek | TQuarter
> 1520 46 1530 65 -10.190000000 24827600 January 52004 Friday 1
163065 1514.26 163900000000 26339500 January 62004 Thursday 1
151426 150126 13 22942800 January 7 2004 Wednesday 1]
160126 1495.58 4BB000000000 22732200 January 62004 Tuesday 1
1496 58 1463 57 301 23629100 January 52004 Monday 1
1463 57 1467 92 -4.3500000000 1BBE7600 January 22004 Friday 1
1467 92 147001 209 17757100 December 312003 Wednesday 4
147001 147037 035 15442700 Decermber 302003 Tuesday 4
147037 144366 265100000000 14132100 Decernber 292003 Monday 4
144386 1443.13 067000000000 5308100 Decerber 26 2003 Friday 4
144319 1448.17 -4,9800000000 6426300 Decernber 242003 Wednesday 4
1448171431 71 16.46 13210000 December 23 2003 Tuesday 4
143171 1426.17 554 12835900 Decernber 222003 Monday 4
1426171431 31 514 18445700 Decermber 18 2003 Friday 49
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The order of the highlighted terms doesn't matter.  The table will correspond to the order
2.48b

SELECT min(ChangeClose) as MinFriChangeClose, max(ChangeClose) as MaxFriChangeClose,avg(ChangeClose) as AvgFriChangeClose 

FROM NDX

WHERE TDayOfWeek='Friday';
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The order of the highlighted terms doesn't matter.  The table will correspond to the order
2.48c  

SELECT avg(ChangeClose), TYear
FROM NDX

GROUP BY TYear ;  
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Expri000 TYear
1985
0.07201561028 1986
0.11735177866 1987
016727272727 1988
0.36845236095 1989
-0.1842292490 1990
103023715415 1991
0.23094468189 1992
0.30114624506 1993
15567063492 1994
0,68236095238 1995
0.98507674016 1995
0,66984168723 1997

T Dbibfoa
152046 153065 -10.190000000 24827600 January 9 2004 Friday 1
153065 1514.26 16.3900000000 26839500 January B8 2004 Thursday 1
1514.26 1501.26 13 22942800 January 7 2004 ‘Wednesday 1
1501.26 1496.58 4.68000000000 22732200 January 6 2004 Tuesday 1
» 1496.58 1463.57 33.01 23629100 January 5 2004 Monday 1
146357 146792 -4.3500000000 16667800 January 2 2004 Friday 1
1467 92 1470.01 -209 17757100 December 31 2003 ‘Wednesday 4
1470.01 1470.37 -036 15442700 December 30 2003 Tuesday 4
147037 144386 26.5100000000 14132100 December 29 2003 Monday 4
144386 144319 0.67000000000 5308100 December 26 2003 Friday 4
144319 144817 -4.9800000000 6426300 December 24 2003 ‘Wednesday 4
144817 143171 16.46 13210000 December 23 2003 Tuesday 4
143171 142617 5.54 12835300 December 22 2003 Monday 4
142617 1431.31 -5.14 18445700 December 19 2003 Friday 44
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The order of the highlighted terms doesn't matter.  The table will correspond to the order
2.48d 

SELECT avg(ChangeClose), TYear,TMonth
FROM NDX

GROUP BY  TYear, TMonth;
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DO NOT GRADE THIS ONE  (2.48e)
The order of the highlighted terms doesn't matter.  The table will correspond to the order
2.48e

SELECT avg(ChangeClose) as AvgChangeClose, TYear,TQuarter, TMonth
FROM NDX

GROUP BY TYear, TQuarter,TMonth

ORDER BY avg(ChangeClose) DESC;
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DO NOT GRADE THIS ONE  (2.48f)  (version A) 

This one doesn't yield the desired answer in Access
The order of the highlighted terms doesn't matter.  The table will correspond to the order
2.48f_a 

SELECT TYear, TQuarter, TMonth,  max(ChangeClose) - min(ChangeClose) as Difference
FROM NDX

GROUP BY TYear, TQuarter, TMonth

ORDER BY Difference DESC;
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The order of the highlighted terms doesn't matter.  The table will correspond to the order
DO NOT GRADE THIS QUESTION (2.48f – version B)
2.48f  (version that works in Access)

SELECT TYear, TQuarter, TMonth,  max(ChangeClose) - min(ChangeClose) as Difference
FROM NDX

GROUP BY TYear, TQuarter, TMonth

ORDER BY max(ChangeClose) – min(ChangeClose) DESC;
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DO NOT GRADE THIS PROBLEM
The order of the highlighted terms doesn't matter.  The table will correspond to the order
2.48g – Version a

SELECT avg(ChangeClose) as AverageChangeClose, TYear

FROM NDX

WHERE  AverageChangeClose > 0.0

GROUP BY TYear

ORDER BY avg(ChangeClose) DESC;
SELECT avg(ChangeClose) as AverageChangeClose, TYear

FROM NDX

GROUP BY TYear

HAVING AverageChangeClose > 0;
2.48g_c

SELECT avg(ChangeClose) as AverageChangeClose, TYear
FROM NDX

GROUP BY TYear

HAVING avg(ChangeClose) > 0;
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DO NOT GRADE THIS PROBLEM
The order of the highlighted terms doesn't matter.  The table will correspond to the order
2.48g_d

SELECT avg(ChangeClose) as AverageChangeClose, TYear
FROM NDX

GROUP BY TYear

HAVING avg(ChangeClose) > 0

ORDER BY avg(ChangeClose) DESC;
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DO NOT GRADE THIS PROBLEM
The order of the highlighted terms does matter.  The table will correspond to the order
2.48h_a

SELECT   TDayOfMonth + '/' + TMonth + '/' + TYear as Date

FROM NDX;
2.48h_b

SELECT   CStr(TDayOfMonth) + '/' + TMonth + '/' + TYear as Date

FROM NDX;
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Query248g_c: Select Query. =

DesiredDate

/anuary /2004
7/anuary /2004
6/January /2004
S/anuary /2004
2fanuary /2004
31/December /2003
30/December /2003
29/December /2003
26/Decernber /2003
24/Decerber /2003
23/December /2003
22/December /2003
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2.49  without queries – for discussion.

If volume is correlated with the direction of the stock market, this means that there should be either:

(1) POSITIVE CORRELEATION:  Higher volume when the market closes higher, or

(2) NEGATIVE CORRELATION:  Higher volume when the market closes lower.

When does the market close higher?  When NDX.ChangeClose is positive.

When does the market close lower?  When NDX.ChangeClose is negative.

Now, what are the average positive and negative changes?

Now, what are the average volumes associated with the positive and negative changes?

So, when there is a positive, or upward, change in the market we have an average volume of 641417.1117318 shares traded, and when we have a negative, or downward, change in the market we have an average volume of 6742500.66698428 shares.  These numbers do not look significantly different, we will conclude that there is no correlation between the direction of the market movement and the volume of shares traded (if we wanted to be more formal, we could use a statistical procedure and do a hypothesis test as to whether or not there is really a statistically significant difference between these two numbers).


