Quotation marks in dialogue can be…
At the beginning of a sentence:

“Why not?” she asked.

At the end of a sentence:

Ron said, “My dog is very playful.”

In the middle of a sentence:

He said, “I’m leaving,” as he walked out.

Can be split into two parts:

“I think,” Jill said, “that you are right.”

Can be around more than one sentence at a time:

She announced, “That’s it!  We did it!  This invention works!” 

****
Begin a new paragraph each time the speaker changes!

