 TROUBLESHOOTING (especially relevant to Windows 7 installation) 

 According to the Microsoft support website, the most likely cause for problems associated with downloading and opening zip files using Windows 7 is that the user chose "open" rather than "save" or "save as" when downloading the zip file. It may not have been on this download, but perhaps did so on a previous download with the checkbox selected to do that every time (which is the default)


More info on that at each of the links below: (links open in a new window) 
Winzip Support
Microsoft Support
Articles Base
 You could try using the Mozilla Firefox browser instead of Internet Explorer.
Download it here: www.mozilla.com/en-US/firefox/
 It could also be that the file didn't completely download. 

 Perhaps the built in compression utility can't handle that large of a zip file. This can be worked around by using a zip software program like Winzip or 7zip (Download it at: www.7-zip.org).
