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EMPLOYMENT

CUNEF Universidad, Madrid, Spain
Jan 2024 — Present. Adjunct Lecturer (Dept. of Quantitative Methods)
Banco Santander, Corporate & Investment Banking (SCIB), Madrid, Spain

Jul 2025 — Present. Data Scientist Manager in CDAIO (Chief of Data and Artificial
Intelligence Office)

Banco Santander, Madrid, Spain
Mar 2018 - Jul 2025. Quant Expert in Model Validation - Corporate Risk Division

Brain and Code and Afi Escuela de Finanzas
Recurrent Invited speaker (specialized subjects within Finance Master programs)

IQM Quantum Computers, Espoo, Finland; Munich, Germany; Bilbao, Spain
(working remotely)

May 2021 — Feb 2023. External Consultant (freelance)
BCAM - Basque Center for Applied Mathematics, Bilbao, Spain
Jan 2017 — Mar 2018. Research Fellow

Jan 2015 — Jan 2017. Postdoctoral Researcher (Juan de la Cierva — Spanish grant in
Mathematics)

Instituto Superior Tecnico (IST) and CEMAT, Lisbon, Portugal

Nov 2008 — Nov 2012. Research Assistant (Fundagao para a Ciencia e a Tecnologia
(FCT) PhD grant)

University of Rovira i Virgili, Dept. of Mathematics and Computer Science,
Tarragona, Spain

Sep 2006 — Oct 2008. Teaching Assistant in BSc in Computer Science

EDUCATION

Ph.D. in Computational Engineering and Applied Mathematics, Universidade de
Lisboa, Portugal, 2012
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MSc in Computer Science - Artificial Intelligence, Universitat Politecnica de Catalunya
(UPC), Barcelona, Spain, 2008 - Outstanding Graduate Student Award (student with
highest mark award, 9.6 out of 10)

BSc in Computer Science, Universitat Rovira i Virgili, Tarragona, Spain, 2006 -
Outstanding Graduate Student Award (student with highest mark award, 9.3 out of 10)

FIELDS OF INTEREST

Financial modelling and risk management; Numerical methods based on Monte Carlo and
on the Finite Element Method (FEM); Al/Big Data/Data Science/Statistical Computing, High
Performance Computing (HPC); Industry and Academy knowledge transfer and
collaborations. Past areas: Petroleum-Engineering (Reservoir Exploration) industrial
problems, Seismology (Location Recovery), Inverse problems in Geophysics, Domain
Decomposition methods based on Monte Carlo, Artificial Intelligence, and High-
Performance Computing (shared memory, distributed memory, GP-GPUs).

PUBLICATIONS

. J. Gonzalez-Conde, A. Rodriguez-Rozas, Enrique Solano, and Mikel Sanz, Efficient
Hamiltonian simulation for solving option price dynamics, Phys. Rev. Research 5,
043220 — 2023

. A. Martin, B. Candelas, A. Rodriguez-Rozas, J. Martin-Guerrero, X. Chen, L. Lamata, R.
Orus, E. Solano, M. Sanz, Towards Pricing Financial Derivatives with an IBM
Quantum Computer, Physical Review Research 3 (1), 013167

. A. Rodriguez-Rozas, D. Pardo, C. Torres-Verdin, Fast 2.5D Finite Element
Simulations of Borehole Resistivity Measurements, Computational Geosciences,
Vol. 22 (5), pp. 1271-1281, 2018

. A. Rodriguez—Rozas, J. Diaz, Non-Conforming Curved Finite Element Schemes for
Time-Dependent Elastic-Acoustic Coupled Problems, Journal of Computational
Physics, Volume 305, Pages 44-62, ISSN 0021-9991, 2015

. J. A. Acebron, A. Rodriguez—Rozas, Highly Efficient Numerical Algorithm Based on
Random Trees for Accelerating Parallel Vlasov—Poisson Simulations, Journal of
Computational Physics, Vol. 250, 2013, 224-245, 2013

. Angel Rodriguez-Rozas, Highly Efficient Probabilistic-Based Numerical Algorithms
for Solving Partial Differential Equations on Massively Parallel Computers, PhD
Dissertation, UTL, Instituto Superior Técnico, Lisboa, 2012

. D. Sanchez, D. Isern, A. Rodriguez—Rozas and A. Moreno, Agent—-Based Platform to
Support the Execution of Parallel Tasks, Expert Systems with Applications 38(6):
6644-6656, 2011

. J. A. Acebron, A. Rodriguez—Rozas, R. Spigler, On the Performance of a New Parallel
Numerical Algorithm for Large—Scale Simulations of Nonlinear Partial Differential
Equations, In: Wyrzykowski, Roman and Dongarra, Jack and Karczewski, Konrad and
Wasniewski, Jerzy (eds.): Parallel Processing and Applied Mathematics, Lecture Notes
in Computer Science, Vol. 6067/2010, 41-50, 2010

. J. Acebron, A. Rodriguez—Rozas, and R. Spigler, Domain Decomposition Solution of
Nonlinear Two-Dimensional Parabolic Problems by Random Trees, Journal of
Computational Physics, Vol. 228, 2009, 5574-5591, 2009



10. J. A. Acebrdn, A. Rodriguez—Rozas, and R. Spigler, Efficient Parallel Solution of
Nonlinear Parabolic Partial Differential Equations by a Probabilistic Domain
Decomposition, Journal of Scientific Computing, Vol. 43, Issue 2, 135-157, 2009

SELECTED ACADEMIC HONOURS AND GRANTS

e Jan 2015 - Jan 2017, Spanish national Postdoctoral research grant (Juan de la
Cierva) in Mathematics, by Ministry of Economy and Competitiviness (MINECO) of
Spain. Ref. no. FPDI-2013-17098. Rate of acceptance: 6 grants awarded nationwide in
the field of Mathematics

e Nov 2008 — Nov 2012, PhD grant (4 years), by The Portuguese National Science
Foundation (FTC). Ref. no. SFRH/BD/45362/2008
Rate of acceptance: 15 grants awarded nationwide in the field of Computational
Sciences

e Jun—Jul 2012, HPC-Europe2 grant, by HPC—Europe2 European project. Visiting
CERFACS within the GENCI-CINES French node

e 2011, grant for attending the 12th Workshop on the DOE Advanced CompuTational
Software (ACTS) Collection, Scalable and Robust Computational Tools for High—End
Computing, Aug 16—19, by Lawrence Berkeley National Laboratory at University of
California, Berkeley, and Department of Energy (DoE), USA, Rate of acceptance:
around 10%

o 2009, M.Sc. Outstanding Graduation Award, by University Rovira i Virgili (Tarragona,
Spain)

e Sep 2007 — Oct 2008, Master Fellowship Grant, by Dept. of Mathematics and
Computer Science, University of Rovira i Virgili, Tarragona, Spain. Rate of acceptance:
around 15%

o 2007, B.Sc. Outstanding Graduation Award, by University Rovira i Virgili (Tarragona,
Spain)

SELECTED PRESENTATIONS (2016-Present)

A. Rodriguez-Rozas, Some Considerations on Risk-Neutral Default Probabilities in
the Context of Securitisations Swaps, Mortgages-Backed Securities and
Collateralised Debt Obligations, in 718th annual Banking Credit Risk Management
Summit, (Feb 2025) (invited talked); A. Rodriguez-Rozas, Interactive Panel Discussion
on Al challenges in Credit Risk, in 78th annual Banking Credit Risk Management
Summit, (Feb 2025) (invited panelist); A. Rodriguez-Rozas, Quantum Computing in
Finance, at Afi Global Education, masterclass (2022-2025) (invited); A. Rodriguez-Rozas,
Como la tecnologia, la fisica y la IA estan cambiando el mundo (y tu futuro), E/Pais
con tu futur (2024) (invited); A. Rodriguez-Rozas, A PDE-based Quantum Algorithm for
Pricing Financial Derivatives, in QuantMinds International Conference, Barcelona,
November 2021. (invited); A. Rodriguez-Rozas, Pricing Financial Derivatives with
Exponential Quantum Speedup, in WBS - The Quantitative Finance Conference Spring
Edition, London, March 2021. (invited); A. Rodriguez-Rozas, A Novel Hybrid Monte
Carlo-FEM Approach to Solving Credit Risk Valuation Problems, 714" Annual
Banking Credit Risk Management Summit, Vienna (Austria), February 2021.
(invited); A. Rodriguez-Rozas, Hybrid Monte Carlo-FEM method: a new way to solve
complex pricing problems, QuantMinds International 2020, Hamburg, November



2020. (invited); A. Rodriguez-Rozas, Prospects and Challenges in Quantum
Computing Research for the Pricing of Financial Derivatives, in WBS Quantum
Computing in Finance Conference, London, November 2019. (invited); A. Rodriguez-
Rozas, The PDD method for solving linear, non-linear, and fractional PDEs
problems, in Nonlocal and Fractional Operators (NLFQO) - In honour to Prof. Renato
Spigler, Rome, ltaly, Apr 2019. (invited); A. Rodriguez-Rozas, D. Pardo, and C. Torres-
Verdin, Fast Simulation and Inversion of Borehole Resistivity Measurements, invited
seminar at MIT Earth Resources Laboratory, MIT, Cambridge, MA, USA, Decemeber
2017. (invited); A. Rodriguez-Rozas, D. Pardo, and C. Torres-Verdin, Fast 3D Inversion
of Borehole Resistivity Measurements using a Dimension-Adaptive Simulation
Method, “The 6th International Symposium in Three-Dimensional Electromagnetics”,
Berkely, California, USA, Mar. 2017.; D. Pardo, A. Rodriguez-Rozas, C. Torres-Verdin,
Fast dimensionally adaptive inversion of LWD and deep azimuthal resistivity
measurements. Part I: Latest Advances, “Joint Industry Research Consortium on
Formation Evaluation” (Seventeenth Annual Meeting), Austin, TX, USA, Aug 2017.; A.
Rodriguez-Rozas, D. Pardo, C. Torres-Verdin, Fast dimensionally adaptive inversion
of LWD and deep azimuthal resistivity measurements. Part ll: Practical Examples,
“Joint Industry Research Consortium on Formation Evaluation” (Seventeenth Annual
Meeting), Austin, TX, USA, Aug 2017.; A. Rodriguez-Rozas, D. Pardo, C. Torres-Verdin,
Advances Toward the Fast Simulation of 2.5D LWD and Deep Azimuthal Resistivity
Tools, 16" Joint Industry Research Consortium on Formation Evaluation, The University
of Austin at Texas, Austin, TX, USA, Aug 2016. (invited)



