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Agenda

� LCOE: the cost of generating electricity

� Including risk into the analysis: Stochastic LCOE theory

� Systemic LCOE theory� Systemic LCOE theory

� Systemic LCOE risk analysis



The Levelized Cost of Electricity  - LCOE



The Levelized Cost of Electricity  - LCOE



Costs data



Generation portfolios LCOEs



Including risk into the analysis: The stochastic LCOE



The dynamical model



The dynamical model



The systemic LCOE theory



The systemic LCOE theory:
Including non-dispatchable sources



The systemic LCOE theory:
Including non-dispatchable sources



The wind LCOE



The systemic LCOE



Systemic LCOE risk analysis: The mean-variance
approach



Systemic LCOE risk analysis: The mean-variance
approach



A mean-variance approach: Systemic frontiers



Systemic LCOE risk analysis: CVaR and CVarD



CVarD and CVaR Systemic frontiers



CO2 emissions assessment


