You can add captions or subtitles from a CHAT file to an MP4 video by first converting the CHAT to SRT format.  The attached frokost-eng.cha file with its frokost.mp4 video illustrates how to do subtitling.  On the Mac, you will need to purchase Subtitle Writer for $4.99 from the App Store.  
1. Run this command:  chat2srt +t%eng frokost.cha to produce frokost.srt
2. Open Subtitle Writer.
3. Click Add and add frokost.srt or drag it in.
4. Select the language as English.  You can add up to eight translations if you wish.
5. Click Import Movie and select frokost.mp4 or drag it in.
6. Click Save Subtitled Video
7. Open the resultant captioned movie and select “English” in the subtitles box which is the second icon from the right.  
8. Press the QuickTime play arrow and the video should play along with subtitles.

If you want to have captions instead of subtitles, just use the command in its basic form, as in chat2srt frokost.cha.  In this case, the Danish text will appear as captions, instead of subtitles.  This method is probably mostly useful for non-native speakers.
If there are overlaps, the program will take the first overlap line and not present a subtitle or caption for the second part of the overlap.
