\documentclass[11pt]{article}
\usepackage{geometry}                % See geometry.pdf to learn the layout options. There are lots.
\geometry{letterpaper}                   % ... or a4paper or a5paper or ... 

\usepackage{url}
\urldef\konspektURL\url{http://staff.ttu.ee/~alahe/konspekt/myCD/}
\let\urlurl\url
\usepackage{hyperref}
\urldef\konspektURLpdf\urlurl{http://staff.ttu.ee/~alahe/konspekt/myCD/opik_eme_html.pdf}


\begin{document}

\noindent
Now in the body of your document you can simply use:

\konspektURL
and
\konspektURLpdf

There is no messing around with catcodes or other fake character
constructions in the body of your (La)TeX source.
and long URLs break at appropriate places.


\end{document}  
