When | click the icon for LR_Setup, nothing happens.

Your system is probably set up to block downloads from unrecognized sources. Shining Key Software
is a small independent developer and has not yet earned its classification by the major companies as a
"trusted" source. Right-click the LR_Setup icon, select Properties from the pop-up menu, and under
the General tab, unblock the file.

Depending upon your Windows version and anti-malware software, the dialog box may look something

like this...
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