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The independent and identically distributed (IID) sample and the sampling distribution are two of the most important
concepts in Statistics. The former is sometimes misunderstood (Alf and Lohr, American Statistician, Vol. 61, No. 1) and
the latter is considered difficult to teach (Gelman, American Statistician, Vol. 62, No. 3). We present two applets, each
illustrating one of the two main methods of acquiring an IID sample, which we find effective for presenting the sampling
distribution and various aspects of it, including the Central Limit Theorem. Using one of these applets our classes play
“Beat the Central Limit Theorem,” a game we use to demonstrate the difficulty of constructing distributions for which

the sampling distribution of the mean is not approximately normal for samples of size 25. (Received September 15, 2008)



