Method #1

 Turn off the controller

 Press and hold L+R+START to enter its pairing mode

 Blue and yellow LEDs start to blink

 Plug in the USB cable (PC will read it as a U disk)
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 Copy or drag the DAT file to the U disk

 Unplug the USB cable and then press and hold START for 3 seconds to turn back on the controller

Method #2 (Only for Windows)
Extract the DAT file to a directory with an all-English path.

Turn off the controller
Press and hold L+R+START to enter its pairing mode
Blue and yellow LEDs start to blink
Plug in the USB cable (PC will read it as a U disk)
Run the CopyFwToUDisk.exe.

Click on "Open" and select the dat file.

Click on "Update" and wait until it's done.

Unplug the USB cable and then press and hold START for 3 seconds to turn 

  back on the controller

