Here are some Advent resources if you'd like to do some Advent activities at home.  
 

Advent Calendar - We use one that has flaps that you open every day.  Look for one where the numbers are in order so you don't have to hunt for them, is my recommendation based on past experience.  Our last one came from Hallmark and was like an oversized greeting card (it even came in a big paper envelope).  The new one is more sturdy.
 

Jesse Tree - This is an activity where you look at a different story from the Bible every day throughout Advent and put an ornament on a special tree (ours is a bare branch stuck in a pot of dirt).
http://www.rca.org/worship/material/advent/makingtree.html - Explanation of the basic concept.
http://www.rca.org/worship/material/advent/jessetexts.html - List of the symbols and stories for each day.
http://www.rca.org/images/worship/material/advent/jessepatterns.pdf - Fairly large file containing all the symbols for your child to color.  We cut out one symbol each day.  Dd colors it while I read the story.  Then I punch a hole in the top, thread some ribbon through, and hang it on our "tree.”
 

Advent Wreath - This is the traditional activity where you have a ring of candles, three purple, one pink, and a white one in the middle.  Each week you light one more candle until on Christmas you light the center candle.
http://www.goodshepherdonline.com/kids/Advent%20Wreath%20Prayers%20and%20Symbols.htm - This has some very simple prayers and one way of identifying each candle.  Our church uses this set of identifiers for each candle.  At our house this year we are naming them slightly differently, which I'll explain in the next section.
http://www.cresourcei.org/cyadvent.html#Wreath - A more complete explanation of the wreath and how it is used at home.
 

Other Advent Activities - We added some extra activities to do with the girls each week to make the Advent candle more meaningful.  We call the candles hope, peace, joy, love, and the center candle is the Christ candle.  Our church uses the system above to call them Prophecy, Bethlehem/Peace, Shepherds and Angel/Love.  We took a set of associated Bible stories from one website and changed them a bit to better fit these designations, and each week we're reading that story, doing a craft, and looking at great works of art illustrating the story before we light the new Advent candle.  We try to learn a related Christmas carol during the week.  That sounds like a lot, but it really isn't.  Here are some helpful sites:
 

http://www.first-school.ws/activities/bible/advent1.htm - This is the one with the outline of stories to use.  It also has instructions for a paper advent wreath using pretend candles.
 

Week 1 - Instead of Prophecy, we call this week Hope because Jesus brings us hope, but also the people were hoping for Jesus to come just as we are now hoping for him to come.  The story we use is the Annunciation, when the angel Gabriel told Mary she was going to have a baby.  Song is Joy to the World.
http://www.first-school.ws/activities/bible/annunciation.htm - This has a link to a simplified version of the annunciation story, but you can really just read Luke 1:26-38 from the Bible.  
http://www.dltk-kids.com/bible/mangel.html - Make a toilet paper roll angel.  Or use the angel included in the craft for the next week.
http://www.biblical-art.com/biblicalsubject.asp?id_biblicalsubject=485&pagenum=1 - Depictions of the annunciation in art.  We print two or three and put them up in the kitchen so we can talk about them periodically.
http://www.first-school.ws/t/alphabet/coloring-pages/bible_zb/angel_b.htm - Angel coloring page that allows them to practice writing the letter A.
http://www.first-school.ws/t/cp_bible/annun_luke1.htm - Annunciation coloring page.
 

Week 2 - Peace/Bethlehem, so we do the nativity story because Jesus came to bring us peace in our hearts.  Song is Away in a Manger.
Use the story from the first part of Luke 2 in the Bible.
The craft we did was really complicated.  We made a tp roll nativity set.  Use these links to print all the pieces, print them out, color them, then glue them on.  Dd really liked it, but it does require some cutting ahead of time.
http://www.makingfriends.com/f_Friends.htm - Main link
http://www.makingfriends.com/friends/f_basic.htm - Doll bodies
http://www.makingfriends.com/friends/f+bible.htm - Bible friends (you need to print the hair and accessories page, and probably all three of the clothes pages)
http://www.makingfriends.com/b_gold.htm - Some extra nativity accessories
http://www.makingfriends.com/b_jesus.htm - Baby Jesus (we attached him to a tp roll that we cut short)
 

http://www.first-school.ws/activities/bible/nativity1.htm - A different craft option
http://www.biblical-art.com/biblicalsubject.asp?id_biblicalsubject=553&pagenum=1 - Depictions of the nativity in art.
http://www.first-school.ws/t/alphabet/coloring-pages/bible_dn/jesus_b.htm - Letter J
http://www.first-school.ws/t/cp_bible/1stxmas_luke2.htm - Coloring page
 

Week 3 - Shepherds/Joy.  We light the pink candle; church lights it next week.  Story of angels coming to the shepherds.  Song is Hark the Herald Angels Sing.
Luke 2:8-20
http://www.first-school.ws/theme/animals/farm/lamb.htm - Scroll down this page for some lamb crafts.
http://www.first-school.ws/t/cp_bible/angelshepherds_luke2.htm - Coloring page
http://www.first-school.ws/t/alphabet/coloring-pages/bible_zb/lamb_b.htm - Letter L
http://www.biblical-art.com/biblicalsubject.asp?id_biblicalsubject=685&pagenum=1 - Depictions in art of the angels appearing to the shepherds
 

Week 4 - Angel/Love, but I think we're going to do the Wise Men instead of Angel because we've had enough angels.  However, you could save the Wise Men for the 12th day after Christmas, which is actually the Three Kings Day.  Song is We Three Kings, or maybe the Little Drummer Boy (since he also brought a gift to show his love).
Matthew 2:1-12
http://www.first-school.ws/activities/nrhymes/twinkle.htm - Possible craft (see right-hand column in main section)
http://www.first-school.ws/t/cp_bible/3wise_matthew2.htm - Coloring page
http://www.first-school.ws/t/alphabet/coloring-pages/bible_zb/wise-men_b.htm - Letter W
http://www.biblical-art.com/biblicalsubject.asp?id_biblicalsubject=687&pagenum=1 - Depictions in art of the wise men
http://www.biblical-art.com/biblicalsubject.asp?id_biblicalsubject=689&pagenum=1 - Depictions in art of the adoration of the wise men
