Download the .sql and .txt.gz files pertaining to the table you want from UCSC downloads.
Unzip the .gz file.

Open a command prompt on Windows server by typing 'cmd' in the start menu.
cd over to c:\program files\mysql\mysql server 5.5\bin
>> mysql -u<username> -p<password> <database>  < "<path and file name of .sql file>"
>> mysql -u<username> -p<password> <database>
This will open the mysql prompt for sql queries
> load data local infile "<path and name of .txt file>" into table <table name> lines terminated by '\n';

