Thank you for letting us know about your situation.

To download and successfully play OverDrive Audio Books, any portable device must support copy-protected Windows Media content.  Devices that do not support Windows Media content will often allow the files to be transferred, but the files will not play on the device. Also note that in order to use OverDrive Audio Book titles on a device, the device must either support the bit rate of 32kbps or be able to transcode 32kbps files to a supported bit rate.
If you are not sure that your device supports OverDrive Audio Books, please take a look at http://www.overdrive.com/deviceresourcecenter/ to review a suggested list of portable devices.

