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Chapter 1

Introduction

We know of an ancient radiation
That haunts dismembered constellations,

A faintly glimmering radio station.

—Frank Sinatra, CAKE

Over the past two decades cosmology has entered the age of precision cosmology!:
the flood of data collected by cosmological experiments have transformed cosmology
from a data-starving field into a data-driven field, which allows cutting-edge theories
to be tested. A wide set of cosmological observations (Weinberg, 2008) have allowed
us to summarize our fair understanding of the basic properties of the Universe in
the concordance cosmological model - also known as ACDM model - built on the
solid theoretical premises of Einstein’s General Relativity. Despite the remarkable
success in fitting the data, the standard model presents several puzzles on which
light needs to be shed. For example, combining different cosmological data sets
(Planck Collaboration, 2015c¢), baryonic matter can account for only 5% of the
mass-energy budget of the Universe, while approximately 25% is in the form a dark
component, namely the Dark Matter (DM) whose properties and features are not
known yet. Moreover, the mechanism sourcing the late-time accelerated expansion
of the Universe, whether being associated to some other dark component dubbed
Dark Energy (DE) or to modifications of the underlying theory of gravity (MG),

remains elusive.

Most of the information about the cosmological properties and parameters comes
from accurate measurements of Cosmic Microwave Background (CMB) anisotropies,
which provide us a snapshot of the early Universe. However, a wealth of information
about the later evolution of the Universe can be gained by studying the interaction
between CMB photons and its Large Scale Structure (LSS), giving rise to the

so-called CMB secondary anisotropies. In this framework, two effects have recently

L As advocated by Peebles in Peebles (2002), the era of precision cosmology is the moment when
"all the important parameters will be established to one significant figure of merit or better,
within the cosmological model."
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emerged as new promising and powerful tools, the weak gravitational lensing of
CMB photons and the kinetic Sunyeav-Zel’dovich effect.

CMB lensing is the deflection of photons trajectories due to the intervening matter
distribution between the last scattering surface (the edge of the observable Universe)
and us. On one hand it encodes a wealth of information about the geometry and
the growth of structure in the Universe, on the other it represents a nuisance since
it obscures the primordial inflationary polarization B-mode signal. In a period
of less than 10 years, from 2007 - the year that I enrolled at the university - up
to now, CMB lensing science has turned from the detection regime to being a
standard cosmological probe. In fact, it is one of the main driver of the upcoming
experimental efforts represented by a plethora of ground-based high-sensitivity
CMB experiments such as the Simons Array, the South Pole Telescope (SPT-3G),
the Advanced Atacama Cosmology Telescope (AdvACT), the Simons Observatory,
and CMB-54 devoted to an exquisite mapping of the CMB lensing sky.

The kinetic Sunyeav-Zel'dovich (kSZ) effect arises from the inverse Compton
scattering of CMB photons off of free electrons, and it is specifically sourced by the
bulk motion of these electrons with respect to the CMB rest frame. The large-scale
momentum field is a powerful cosmological probe that can place tight constraints
on the growth of structure and the epoch of reionization in a complementary way

with respect to density fluctuations measurements.

This thesis focuses on how to exploit these two effects to address both cosmological
and astrophysical questions, and it features theoretical work, observations, and data
analysis. Specifically, we will exploit the synergy between the Planck and Herschel
satellites by developing, validating, and applying cross-correlation algorithms to
reconstruct the tomographic signal between the CMB lensing and the positions
of the sub-millimeter selected galaxies. As pictorially shown in Fig. 1.1, such a
signal is detectable because we are basically probing the same underlying field, i.e.
the integrated matter distribution on cosmological scales.? Galaxies represent the
biased signpost of the DM halos, the most massive of which act as lenses for the
CMB photons, providing a clean and independent measure of the relation between
luminous and dark matter. Cross-correlation measurements are generically less
sensitive to any known (and unknown) systematics, as well as to extract signals
hidden in noisy data, even though the full potential of these measurements is still
under scrutiny, and it is one of the drivers of the present work. We anticipate that

the key aspect of the present work is an accurate interplay between CMB lensing

2As a little disclaimer we note that the (gradients of) gravitational potentials are technically
responsible for the deflection of CMB photons rather than the matter distribution itself,
though in the standard scenario (General Relativity) the two can be related through the
Poisson equation.
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Figure 1.1: Pictorial explanation of the origin of the CMB lensing - galaxy density
cross-correlation signal. While CMB photons collected by the Planck satellite experience
several deflections during their cosmic journey because of the matter perturbations
(represented by DM halos), the dusty enshrouded galaxies that reside in these halos emit
infrared photons captured by Herschel.

datasets as seen from Planck on one side, and an accurate selection of DM tracers
on Herschel data on the other. This results in the most accurate detection of the
cross-correlation to date, which allows to exploit it to set cosmological constraints
from cross-correlations, which will become tighter and tighter in the incoming

years.

The second main topic discussed in this thesis is the impact of modified gravity
theories on the kSZ effect of the CMB. Several approaches to detect and study
the kSZ have emerged on the market, here we focus on the kSZ signal showing up
at small scales in the temperature CMB power spectrum (assuming an efficient
foreground removal by means of multi-frequency observations). By being dependent
on the details of the growth history, especially at late times, and on the epoch of
reionization, the kSZ can be exploited to test gravity on cosmological scales. This
field of research is at the early stages of development, though it is very promising

both as a cosmological and astrophysical tool.

Outline of the Thesis

This thesis is organized as follows. The first two chapters are propaedeutic to
follow the main content. In Ch. 2 we review the basics of the current cosmological
model, carefully focusing on the physics and applications of two of the main pillars,
the CMB and the weak gravitational lensing. The following chapter, Ch. 3, deals
with the statistics of random fields, since these are fundamental to model and
analyze the data, and provides a thorough description of the exploited Planck
and Herschel datasets. The remaining four chapters represent the core of the

work carried out during my Ph.D. and exposed in this thesis. In Ch. 4 we present
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the first cross-correlation measurement between the Planck CMB lensing and the
spatial distribution of the high-z (z 2 1.5) dusty star-forming galaxies detected
by Herschel-ATLAS, measuring the linear galaxy bias b and reporting a cross-
correlation signal somewhat stronger than expected. We improve this analysis
with updated datasets in Ch. 5, where we attempt a first tomographic approach
by splitting the galaxy sample in two redshift bins and studying the evolution
of the cross-correlation amplitude and galaxy bias over cosmic time. Ch. 6 is
devoted to the methodology and algorithms to investigate the cross-correlation
between CMB and LSS datasets: we discuss the spectral estimation problem in the
needlet framework, developing a MASTER-like technique to address the bias induced
by heavy masking, and compare it with its harmonic counterpart. In Ch. 7 we
consider the capability of the kSZ power spectrum measured by the small-scale
CMB telescope to constrain models of modified gravity, in particular we focus on
a specific f(R) model, the Hu & Sawicki one. Finally, we summarize the main

results and future perspectives in the Conclusions.



Chapter 2

Cosmology and gravitational
lensing

Roll up! Roll up for the
magical mystery tour!

Step right this way!

—Magical Mystery Tour,
THE BEATLES

Once you become familiar with the fact that the farther out we look in space, the
further back we see in time, the Universe is put in a new perspective as it unravels
before our eyes. Over the centuries we have come to discover that the Universe is
an incredible place and, in my personal view, the most amazing aspect is perhaps
that it can be remarkably well described by mathematical means. In fact, our fair
understanding of the Universe has been summarized in the so-called Standard Hot

Big Bang (HBB) model which rests on the following assumptions:

o On sufficiently large scales the Universe is homogeneous and isotropic (the
Cosmological Principle (CP)).

o General Relativity (GR) is the theory to describe gravitational interactions

on cosmological scales.

o The energy budget of the Universe can be modeled in terms of cosmological

fluids with barotropic equation of state (EoS).

The model states that the Universe evolved from an initial singularity! and it has
been expanding ever since. As a result, the primordial Universe was in a hotter
and denser state where all species were in thermal equilibrium. This picture is
corroborated by three fundamental observations: the distance dependent recession
of galaxies from which we can infer the expansion of the Universe (encoded in the

Hubble law), the abundances of light elements indicating that the Universe went

LCuriously, the current paradigm does not explain the Big Bang in the HBB (the initial
singularity). In fact, the term HBB was coined by Fred Hoyle, a supporter of the alternative
steady state cosmological model.
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through an hot and dense phase, and the Cosmic Microwave Background (CMB)

which is interpreted as the afterglow of the primeval plasma.

The theoretical limitations of the HBB model, such as the horizon problem or the
origin of the structure seeds, can be overcome within the inflationary framework
which postulates a period of accelerated expansion in the early Universe, driven by a
transient phase of non-zero vacuum energy provided by the potential of a scalar field,
the inflaton. As a result, adiabatic and Gaussian perturbations were generated from
quantum fluctuations of the inflaton field (as predicted by the simplest inflationary
scenario). Then, according to the current paradigm of structure formation, the
objects we now observe have originated from the gravitational collapse of such
small perturbations in a homogeneous, expanding Universe. The earliest imprint
of the primordial inhomogeneities can be observed in the temperature anisotropies
of the Cosmic Microwave Background (CMB), a snapshot of the Universe at the
time of recombination, allowing for tight constraints on the space of models. This
picture of the infant Universe is however distorted by interactions of CMB photons
with the evolving medium through which they are propagating. An important
effect is the weak gravitational lensing of photons trajectories due to the gradient
in the gravitational potentials associated to the Large Scale Structure (LSS) in the
Universe. Its characteristic effect on the CMB anisotropies pattern enables the
reconstruction of lensing maps which probe the total integrated matter distribution
out to the last scattering surface, hence opening a unique window on fundamental
physics aspects that affect the structure formation in the Universe such as gravity
theories, neutrino sector and Dark Matter (DM).

This Chapter reviews the theoretical framework as well as the key observational
tools in cosmology and it is split in three main sections. Sec. (2.1) describes the
modeling of the background Universe together with its constituents, and it sketches
how structures form and evolve from the initial conditions set by inflation. The
physics of the CMB temperature and polarization anisotropies is discussed in
Sec. (2.2), while the last part, Sec. (2.3), is dedicated to the weak gravitational

lensing as a cosmological probe, focusing on the case of CMB lensing.

2.1 FLRW Cosmology

2.1.1 Zeroth-order cosmology: the Background Universe

The CP is meant to be statistical, that is the Universe is on average homogeneous

(invariant under spatial translations, i.e. the cosmological properties are the same
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throughout) and isotropic (invariant under spatial rotations, i.e. there are no
preferred directions). Homogeneity does not imply isotropy and viceversa; however,
if we accept the Copernican Principle, according to which we do not live in a
particular position in the Universe, then isotropy guarantees the homogeneity of
the whole Universe (Ellis, 1975). While homogeneity can hardly be tested, the
isotropy is well established by observations of the CMB (Bennett et al., 1996), the
X-ray background (Boughn et al., 2002), and the spatial distribution of galaxies
(Marinoni et al., 2012). For a discussion on cosmologies that do not rely on the
Copernican Principle, we refer the reader to Clarkson (2012).

The assumption of the CP allows us to define a universal time variable, the cosmic
time, and to represent the Universe by a time-ordered sequence of three-dimensional
spatial slices, each of which is homogeneous and isotropic. If we also consider the
Universe not to be static, as Hubble observations suggest, then the Friedmann-
Lemaitre-Robertson-Walker (FLRW) metric is the most general metric describing
an expanding spacetime. When expressed in the comoving spherical coordinate

system z* = (x, 0, ¢) it has the following form:

ds® = = dt* + a®(t)y;; da’ da’ (2.1)
= —c*dt* + a*(t) [d)(2 + f2(x)(d6? + sin® 0 dqbQ)} (2.2)
= = dt® + a’(t) [dx* + fE(x) dQ?], (2.3)

where the scale factor a(t) (normalized to a(tg) = 1 today) encodes the expansion
of the Universe and the comoving transverse distance® can take - depending on the

spacetime curvature - the following forms:

sin y ifK=1
fr(x) =9 x if K =0 (2.4)
sinh y it K =—1,

Physical size are related to the comoving ones through d, = a(t)x. The physical
velocity of an object is v = dp = ax+ax = Hd, +vpe., where we defined the Hubble
parameter H = % = % that describes the expansion history of the Universe and
the dot denotes proper time derivative, i.e. "= %.
present day value, Hy, in terms of the dimensionless parameter h as Hy = 100 h

It is customary to normalize its

km/s/Mpc. The Hubble parameter naturally introduces a characteristic expansion
timescale given by H ! which corresponds to the age of the Universe at that time?.

Similarly to distances we can define the conformal time as dn = dt/a(t): with this

2Also referred to as the metric or proper distance.
3Tt is roughly the time in which the scale factor doubles.
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definition, the Hubble parameter becomes H = dlna/dn = aH.
An important consequence of the Universe expansion is that light gets stretched.
A photon emitted at a time t., with wavelength A\, will be observed at a time
tons With a wavelength A\ s given by

a(tobs) )\obs

= =1 2.
a(tem) )\em +Z’ ( 5>

where the cosmological redshift = was defined.

Distances
Distances in cosmology are not uniquely defined. The comoving distance between

us and a source at redshift z is given by

_/0 cdt/ _/1 cda’  r# cd? (2.6)
= at)  Ja a?H(a) Jo H(Z) '

In a flat universe (K = 0), the comoving transverse distance is simply equal to the
comoving distance x. Note also that both fx and x distances are not observable.
The causality structure of the Universe is determined by the photons trajectories: in
FLRW cosmologies we can define the particle horizon xpn as the greatest comoving

distance from which light could have reached us by now (assuming the Big Bang

t cdt/ a cdd o cdz
— — - — - 2.7
Xph /0 a(t)) /0 ?H()  J. H() (2.7)

It is straightforward to see that x,n(t) = cn. Regions which are separated by a
distance larger than the horizon size d,,(¢) = a(t)xpn(t) cannot be in causal contact.
It is worth to stress that the particle horizon yp, and Hubble radius (aH)™* are
roughly the same for a FLRW cosmology but are generally different.* The Hubble
radius is the (comoving) distance over which particles can travel in the course of
one expansion time. So, if two regions are separated by A > xpn, they have never
communicated, whereas if A > (aH)™!, then they are not in causal contact now.

Cosmologists commonly make use of standard candles, i.e. objects with known
luminosity L (like the Type-Ia SN), and standard rulers, i.e. sources with a known
physical size [ (such as the fluctuations in the CMB). These probes allow us to define

the luminosity distance Dy, as the distance to a standard candle with measured

4Strictly speaking, this is true if the energy budget of the Universe is dominated by a pressure-less
dust component.



2.1 FLRW Cosmology

10° L L
— fx(x)
—— D;
E 1()-1 i — DA S)A ,,’ NO &)/\
= et
(7)) /,’,”’
c 10° 4 ST T T -0 i
T z==" RIS
8 7 R
2
[
102 4 L
1072 1071 100 10
zZ

Figure 2.1: Different distance measures for a flat cosmology with cosmological constant
Q) = 0.7 (solid lines) and matter-only (dashed lines).

_ L .
flux F = WD) as:

D, = L _ fr(x)

= (14 2)fx(X), (2.8)

and the angular diameter distance as the distance to an object of dimension [
subtending and angle 6:
! fr(x)

DAE%:a(t)fK(X): T+

(2.9)

From Eq. (2.8) and (2.9) we see that angular diameter and luminosity distances are
not independent but they are related through the Etherington’s distance-duality
relation (Etherington, 1933):

Dy = (1+2)*Dy. (2.10)

The redshift dependence of the three distance measures fr(x), Dr, and Dy is
shown in (2.1) for a flat cosmology with (solid lines) and without dark energy
(dashed lines) in the form of a cosmological constant A, a cosmic component with
vacuum energy-like features that we introduce below, hypothesized to source the
late-time cosmic acceleration. As can be seen, all the distances are enlarged by the

presence of A.
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Friedmann Equations

So far the discussion focussed on the symmetries of the spacetime and led us to
the definition of the FLRW metric. The dynamics of the background Universe,
described by the time evolution of a(t), can be worked out by relating the metric
to the energy content of the Universe. This is achieved via the Einstein’s Field
Equations (EFE)

1
G =Ry — §gWR =81GT, + NGy, (2.11)

where G, and R, are the Einstein and Ricci tensors computed from the metric,
R = R is the Ricci scalar, and T, is the Stress Energy Tensor (SET) which
describes the energy content of the Universe. In order to allow for static solutions
(@ = 0) of the EFE, which were considered to describe our Universe before Hubble’s
discovery of recession of galaxies, Einstein introduced a cosmological constant term
o Ag,,, whose presence does not spoil the Bianchi identity. In principle this term
could be equivalently added to the lLh.s., and be interpreted as a geometrical
feature of the spacetime, or to the r.h.s. of Eq. (2.11) as a contribution to the
SET T = ﬁguy. The physical interpretation is still debated but a non-zero
cosmological constant provides nowadays the simplest explanation for the cosmic
acceleration. Homogeneity and isotropy also constrain the form of the SET to be

the one of a perfect fluid at rest in comoving coordinates:
T = (p+ P)u'u, — P, (2.12)

where u# is the relative four-velocity between the fluid and the observer, while
p = p(t) and P = P(t) are the energy density and pressure in the rest-frame of the
fluid. In this case, the time-time component of the EFE can be solved to yield the

time evolution of the expansion rate H

N 2
a 81G A K
H=|-| =— - — — 2.1
(&) -5 s -5 (213
while the spatial components of the EFE reduce to a single expression for the
acceleration: ) G A
a s
-—=—— 3P) + — 2.14
e AT IR (214)

where p = >, p, and P = )", P, are the total energy density and pressure of the
Universe. Eqs (2.13) and (2.14) are usually called the Friedmann equations, from
which we see that the total energy density of a flat Universe (K = 0) corresponds

10
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to the critical density peiy defined as

3H?

crit — . 2.15
Perit e ( )

Note that it depends on time and its present value p2;, is approximately 10727
kg/m3. The critical density is useful to define dimensionless density parameters
for the different species as €2;(t) = p,::ii(tt()t)' Cosmological fluids are assumed to be
barotropic, that is, their pressure is given as an explicit function of their energy
density so that we can define the fluid EoS w as P = w(p)p and the sound speed
as ¢2 = §P/dp. From the conservation of the SET, V#T), = 0, we find that the

time evolution of the energy density obeys
p+3H(p+ P)=0. (2.16)

The continuity equation applies separately to each species as long as their particle
number is conserved and their energy exchange can be neglected. Then, for a

3(

constant w, the energy density scales as p oc a=30+%) while for a time-dependent

EoS w(a), one has to solve the following integral:

a da’ ,
p X exp —3/ —[1+w(a)]|. (2.17)
0 a
With these scalings and the dimensionless densities, we can rewrite Eq. (2.13) as
H?*(2) = H? [Qr0(1 + 2)* + Quo(1 + 2)* + Qko(1 + 2)* + QA] (2.18)

It is useful to classify the different species according to their contribution to pressure

as:

e Matter: All sources for which the internal pressure is much smaller than
the energy density, |P| < p, like the case of a gas of non-relativistic particles
(where the mass m is much bigger than the momentum p). Baryons (i.e.

nuclei and electrons) and DM represent two dust-like species. In this case
w ~ 0 and the energy density is diluted by cosmic expansion as p o< a™3.
« Radiation: The term refers to species for which the pressure is about a third

1
3

of a gas of relativistic particles (for which m < p?), like photons, neutrinos

of their energy density, P = %p so that w = + and p o< a=*. This is the case

and massive species while still relativistic.

e Dark Energy: Even though the term indicates a plethora of models which

source the cosmic acceleration, here we consider a cosmological constant

11
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which exerts a negative pressure P = —p so that w = —1. In this case the
energy density is constant and does not feel the cosmic dilution, p o< a®.
The vacuum energy predicted by quantum field theory provides a natural
explanation for Dark Energy (DE), however its expected density py,. is off

by = 120 orders of magnitude with respect to the observed one.

Cosmic Inventory

What we have sketched above is just a framework that employs few parameters
which are not fixed a priori. Deciding which values the cosmological parameters
should assume for our Universe relies on observational constraints. A combination
of cosmological probes, including observations of the CMB?®, the LSS (such as the
Baryonic Acoustic Oscillations (BAO) and galaxy clusters), and the Type-la SN
magnitude-redshift relation has now placed strong constraints on the cosmological
parameters. The emerging picture is an almost flat Universe mainly composed of
dark ingredients we cannot yet theoretically account for. Observations show that
the Universe is filled with radiation (€2,), matter (£2,,), and DE (2,) with an EoS
that remarkably resembles the one of a cosmological constant wy ~ —1. Ordinary
baryonic matter can account for just 5% of the total budget, while most of the
matter content is in the form of a clustering dark component which appears to
interact only gravitationally or weakly at most. The most popular candidate for
DM is a Weakly Interacting Massive Particle (WIMP), an hypothetical elementary
particle. WIMPs are generally referred to as Cold Dark Matter (CDM) because
their velocity (or thermal pressure) is small so that they behave as a non relativistic
fluid. DM properties have a pivotal role in structure formation: if CDM is dominant,
then larger structures form by accreting smaller structures. Relativistic species are
represented by photons (mainly in the form of CMB) and neutrinos. Summing
up all the ingredients we have Qg =1 — Q0 — Qg — Qa4 ~ 0. As can be seen in
Fig. (2.2), depending on the species that is the most abundant we can identify
three epochs in the cosmic history: the radiation dominated era (a o 1), the matter

domination era (a o n?) and the DE dominated era (a < 1/n ). The transitions

between the three eras take place at aeq = gm% =293 x107% and ay = %—T = 0.46
(corresponding to zeq = 3410 and zy = 1.18, respectively). This concordance model
goes under the name of A Cold Dark Matter (ACDM) and the main constituents
contribution to the total €2, as well as other cosmological parameters that will be

defined later on, is listed in Table (2.1).

5From an historical point of view, CMB measurements provide the tightest constraints.
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2.1 FLRW Cosmology

Densities
Parameter O Qeam Qp Q,
Value  0.0490750:500%  0.264275:908  0.68570013 ~ 9.2 x 1075
Others
Parameter H, Ng 10°A, T
Value 67.317000  0.965570.9082 219870058 0.078F0010

Table 2.1: Parameters of the vanilla ACDM cosmology computed from the 2015 baseline
Planck likelihoods for the CMB temperature power spectra plus low-¢ polarization data
(referred to as Planck TT+lowP in Planck Collaboration (2015¢)).

Dark Energy or Modified Gravity?

The accelerated expansion of the Universe, first discovered in 1998 (Riess et al.,
1998; Perlmutter et al., 1999), has raised great interest both in the cosmology and
the physics community as a whole: the mechanism behind the acceleration still
remains elusive and it represents one of the main scientific drivers of the upcoming
experimental efforts. Even though a cosmological constant is consistent with the
current observations, it is essential to consider alternatives from a phenomenological
perspective. Over the last years a classification scheme has emerged to distinguish
between physical scenarios that source the cosmic acceleration: namely the Dark
Energy and Modified Gravity (MG) models. Naively, DE models modify the r.h.s.
of EFE by adding an additional component to the SET, while Modified Gravity
(MG) models alter the Lh.s. of EFE, hence modifying the Einstein-Hilbert action
(i.e. they change GR itself). Giving a thorough overview of all existing theories is
far beyond the purposes of this thesis, but we refer the reader to Silvestri & Trodden
(2009); Clifton et al. (2012) for complete reviews on the topic. Here we just sketch
the main ideas behind the two approaches and, following the prescription of Joyce
et al. (2016), we distinguish between DE and MG by means of the strong equivalence
principle (SEP): any theory which obeys the SEP is classified as DE, while any
theory which violates it as MG. Heuristically, the SEP forbids the presence of fifth
forces.

The most natural extension to the cosmological constant paradigm is that is a
dynamical field (dubbed DE) which relaxes to its present value via some mechanism
(Wetterich, 1988; Ratra & Peebles, 1988). This idea is at the base of many different
theoretical implementations, that all share the presence of a degree of freedom
that drives the background cosmological evolution. Perhaps the most obvious

generalization of the canonical scalar field with a potential is the following:

S = / Ao/ —gA K (X), (2.19)
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Figure 2.2: Cosmic history of the Universe. The blue curve is the scale factor as a
function of conformal time, obtained by solving the Friedmann equation, while the dashed
lines represent the radiation, matter and cosmological constant densities as function of
conformal time. Adapted from Pettinari (2016).

where we defined X = — 15 (9¢)? and K (X) is an arbitrary function: these models
are usually referred to as k—essence (Chiba et al., 2000; Armendariz-Picon et al.,
2000). Similar to the canonical case, if the field has an homogeneous profile
¢ = ¢(t), these models behave as a (slightly more complicated) perfect fluid with

EoS parameter w given by

K

YT OXKx - K

(2.20)

The background expansion history can be reproduced by a suitable choice of the
functional form for K. It is worth to notice that in k—essence models the field

perturbations do not propagate luminally but with a sound speed given by

2 K,X

_ 2.21
“ T Kx+2XEKxx (2.21)

allowing for significant differences with ACDM in the structure formation.

On the other hand, modifications to GR lead to new physics on small scales (Lue
et al., 2004), introducing new degrees of freedom in the gravity sector. Since
these new particles mediate a fifth-force, MG theories must develop some screening
mechanism in order to evade the very constraining local tests of gravity, like the
ones on Solar System scales. In Ch. (7.3) we will discuss a specific model of MG
named f(R), where the standard Einstein-Hilbert action gets modified by the

presence of a generic function of the Ricci scalar.

14



2.1 FLRW Cosmology

2.1.2 First-order cosmology: the Perturbed Universe

The assumption of homogeneity and isotropy significantly simplifies the mathemat-
ical description of the Universe as a whole, however it just holds when looking at
scales larger than approximately 100 Mpc. On smaller scales observations of the
galaxies distribution and of the CMB fluctuations anisotropy pattern tell us that
the Universe is far from being homogeneous, showing a complex structure and rich
hierarchy composed by stars, globular clusters, galaxies, galaxy clusters, filaments
and voids. These structures are thought to be originated from primordial fluctu-
ations through gravitational instability. As we mentioned already, the Universe
is not homogeneous even on larger scales, as it is seen in the anisotropies of the
CMB. Here we sketch the theory of cosmological perturbations, first introduced by
Lifshitz (1946); classic literature on the subject is by Kodama & Sasaki (1984); Ma
& Bertschinger (1995) and the review by Bernardeau et al. (2002).

Relativistic perturbations
The basic idea is to consider small perturbations around the FLRW metric and the
perfect fluid SET and couple them through EFE; after subtracting the background,
we are left with®

6G ., = 8TGOT,,. (2.22)

If the perturbations are small, we can perform a perturbative expansion on both
sides and keep the linear terms. Assuming the background metric to be spatially
flat, the most general form for the metric fluctuations can be written in conformal

coordinates as
ds? = a*(n){—(1 4 2¢) dn? + 2B;dz’ dn + [(1 — 2¢)0); + E;;]da’ da’}.  (2.23)

The perturbations ¢ and ¢ are scalars, while B; and E;; can be split into scalar,

vector and tensor parts as:

B;= 8B+ B, with 9'B;=0 (2.24)
Eij = 0,05 E+0uEy + B with 9'F; = 0'Eyj = 0, (2.25)
1 ector t;go/r

6We remind that here the dot represents proper time derivative = %, while the prime denotes
’r— 0

conformal time derivative ' = o
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2 Cosmology and gravitational lensing

where

1
0,0, E (aiaj - 35ijv2> E, (2.26)

A

diLy

(0.8, +0,). (2:27)

Scalar fluctuations are induced by density inhomogeneities and exhibit gravitational
instability leading to structure formation. Vector modes are strongly suppressed
by cosmic expansion. Tensor perturbations are an important prediction of the
inflationary paradigm and describe gravitational waves. Scalar-Vector-Tensor (SVT)
decomposition is powerful because it decouples Einstein equations for scalar, vectors
and tensor modes, whose evolutions can be thus treated separately. However, the
problem of relativistic perturbation theory is the gauge redundancy in GR: the
way to deal with such issues is either to fix a gauge (i.e., a coordinate system) in
order to make any two of the four scalar functions ¢, ), B and E vanish or work in
terms of gauge-invariant perturbations.” The most common gauge-invariant linear
combinations of these function are the so called Bardeen’s potentials (Bardeen,
1980; Mukhanov et al., 1992):

o=¢p— i[a(B _BY and w=v+L(B-E). (2.28)

a

On the r.h.s. of Eq. (2.22) we can perturb the SET to linear order like:

6Ty = —dp (2.29)
5T = (p+ P)v; (2.30)
8T, = 6 Pd; + 11, (2.31)

where bar denotes background quantities and H; is the anisotropic stress tensor. If
we substitute the metric from Eq. (2.23) into EFE and keep only the linear order
perturbations, we find the gauge-invariant perturbation equations (Mukhanov,
2005):

V20 — 3H(V + H®) = 4nGa’T) (2.32)
Oi(V + H®P) = 4nGa®ST) (2.33)

1 1 .

U+ HQU + ®) + 2H + H*)P + 5v2(<1> — )|y — 5&-@(@ —U) = —47Ga*oT)].
(2.34)

"Here, B and F refer to the scalar components of the metric fluctuations and should not be
confused with the E- and B-modes decomposition of the CMB polarization that we will
discuss in Sec. (2.2.1).
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2.1 FLRW Cosmology

These equations can be derived without imposing any gauge conditions and they

are valid in an arbitrary coordinate system.

Conformal Newtonian gauge
Here we work in the conformal Newtonian gauge (or the longitudinal gauge), defined
by choosing B = E = 0 in Eq. (2.23): in this coordinate system the metric takes
the form

ds* = a®(n)[—(1 + 2®)c? dn? + (1 — 2¥)§;; do’ da’]. (2.35)

Note that this metric is similar the usual weak-field limit of GR about Minkowski
space: in the Newtonian limit, ® plays the role of the gravitational potential, i.e.
it governs the dynamics of non-relativistic objects, while the combination (Weyl
potential) V., = (¥ + ®)/2 determines the null geodesics, i.e. light propagation.
Going to Fourier space, the perturbation equations in Eq. (2.32) expressed in the

conformal Newtonian gauge for a mode with comoving wavenumber k& become:

U 4 3H(V + HP) = —4rGa*dp (2.36)
(U + HP) = 4nGa®(p + P)O (2.37)

2
U+ HU 4+ ') + 2%2(1 + w)® + l;(\p — ®) = 4nGép (2.38)
(U — @) = 127Ga*(p + P)o, (2.39)

where 6 = 9;v" = V - v is the velocity divergence and ¢ is the anisotropic stress, i.e.
the trace-free part of T;;. The source terms on the r.h.s. are meant to be the sum
over all the relevant matter-energy components: in the absence of anisotropic stress®
® = V. Conservation of the SET, V,T* = 0, yields the two following equations
(for p = 0 and p = i) in the conformal Newtonian gauge (Ma & Bertschinger, 1995)

& = —(14+w)( —3V) - 3H(c2 —w)d (2.40)
/ 2
0 = —H(1—3w)0 — ———+ — |25 + k2D — ko, (2.41)
1+w 1+w

which are the relativistic generalization of the continuity and Euler equation.
The equations derived above are fully relativistic and provide an adequate descrip-
tion of perturbations on scales larger than the Hubble radius and for relativistic

fluids (like photons and neutrinos).

8In reality, neutrinos develop anisotropic stress after neutrino decoupling (i.e. they do not
behave like a perfect fluid), so that ® and ¥ differ from each other by about 10 % between the
neutrino decoupling and the matter-radiation equality; during matter domination neutrinos
contribution is negligible and the two potentials approach each other.
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2 Cosmology and gravitational lensing

Looking at the relative size between the perturbation wavenumber and Hubble
radius, we can distinguish two regimes: k£ < H called super-Hubble modes, and
k > H, referred to as sub-Hubble modes®. In the regime when we are deep within
the Hubble radius, we can take the non-relativistic limit of the perturbed EFE in
order to greatly simplify the description of perturbations. However, these equations
are nonlinear and several efforts have been made in the past to find approximate
solutions for a wide range of scales and redshifts: the most straightforward approach
goes under the name of Standard Perturbation Theory, while other approaches are
the so called Renormalized Perturbation Theory and the Effective Field Theory.
The efforts aimed at improving the perturbations description towards nonlinear
scales are essential for a successful comparison of theory and data in the light of
upcoming LSS surveys such as Euclid, Large Synoptic Survey Telescope (LSST),
Dark Energy Spectroscopic Instrument (DESI), and Wide Field Infrared Survey
Telescope (WFIRST).

Scales smaller than the Hubble radius
Assuming a DM dominated Universe, on sub-Hubble scales the linearized'® Poisson,

continuity and Euler equations for matter perturbations read:

Vb = 20 ()2 () (2.42)
540 =0 (2.43)
V4 Hy = ~V0. (2.44)

Combining them, one finds a second-order linear differential equation for the linear

density contrast
8" +H — ‘;’H?Qm(s = 0. (2.45)

In this equation only time derivatives appear, hence solutions can be factorized
into a spatial and time-dependent solutions, associated to a growing and decaying

mode; in general we can write
5(x,£) = Dy (n)A(x) + D_(n) B(x), (2.46)

where A(x) and B(x) are two arbitrary functions describing the initial density field,

while Dy are the growth and decay functions. In a matter dominated Universe

9Note that in literature super- and sub-Hubble modes are often (improperly) called super-and
sub-horizon modes. See the discussion on the differences in Sec. (2.1.1)
10We assume the densities and velocities to be small, i.e. § < 1 and v < c.
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2.1 FLRW Cosmology

H = 2/n, so that
Di(n)=n* and D_(n)=n". (2.47)

The explicit time-dependence makes clear why the two solutions are known as
growing and decaying modes: the relevant mode for structure formation is the
former, while the latter quickly fades away. It is customary to normalize the

solution by the growing mode today, such that we define the growth factor as :

D(a) = ————~ (2.48)

Scales greater than the Hubble radius

What does happen when the perturbation is much larger then the Hubble radius?
Assuming that the pressure depends only on the energy density and the EoS w is a
constant, then we have ¢ = w (which is valid both for matter and radiation). In

this case the first two lines of Eq. (2.32) can be combined to yield
" + 3H(1+ )P =0, (2.49)

for which ® = const is the growing solution. Note that this super-Hubble solution is
independent on w as long as it is constant; in particular, the gravitational potential
is frozen outside the Hubble radius (during radiation and matter domination). It is
also possible to show that a frozen potential at large scales implies that the density
contrast 6 &~ —2® = constant as well. Density perturbations are therefore simply
proportional to the curvature perturbation: this is a key ingredient for setting the

initial conditions and to link inflation with perturbation evolution.

Transfer function, power spectra and galaxy bias

So far we just described the qualitative behavior of perturbations in an expanding
Universe and we have seen that it depends on (i) whether the perturbation mode
is larger or smaller than the Hubble radius and (ii) on the species that dominates
the cosmic energetic budget. Let’s summarize the main results here.

The gravitational potential ® is constant when the modes are outside the horizon:
if they cross the horizon during the radiation era, they start to oscillate and their
amplitude decreases as a?, while during the matter era the potential is constant on
all scales. During the radiation domination the radiation fluctuations are constant
on super-Hubble scales, while they oscillate if & > H; in the matter era, the
subhorizon fluctuations in the radiation density oscillate with constant amplitude
around a shifted equilibrium point. For CDM, we have that perturbations on

super-Hubble scales remain frozen both during radiation and matter domination:
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2 Cosmology and gravitational lensing

this means that the properties of such modes are preserved from the early Universe.
If the perturbations enter the horizon during the radiation-dominated epoch, they
grow logarithmically, d,, o Ina, while the growth is a power-law (d,, o a) if the
horizon is crossed during the matter domination. When the Universe becomes
dominated by DE, perturbations stop growing. Baryons behavior is somewhat
different because they are coupled with photons through Compton scattering prior
to the decoupling at z ~ 1100, so that we can treat the photons and baryons as a
single fluid. On sub-Hubble scales they oscillate with decreasing amplitude together
with the photons, while after the decoupling, since the effective baryons pressure
drops to approximately zero, their oscillations are not supported by photons,
enabling gravitational collapse (if the perturbation scale is below the Jeans length).
To account for all the interactions between different components and the effects

at play on all scales, such as causality, one can define a transfer function T (k) as
(Eisenstein & Hu, 1998)

d(k,z=10) 6(0,z = 00)
§(k,z=00) 6(0,2=0)"

T(k) = (2.50)
which can be defined for each species and, by construction, T'— 1 for £ — 0. In
order to derive T'(k) one has to numerically solve the Boltzmann equation (as done
by the Code for Anisotropies in the Microwave Background (CAMB) (Lewis et al.,
2000) or the Cosmic Linear Anisotropy Solving System (CLASS) (Lesgourgues &
Tram, 2011)) but there also can be found fitting formulae in literature, see Bardeen
et al. (1986); Eisenstein & Hu (1998). Then the (matter) power spectrum at a
given time (|d(k, z)|?) is proportional to the square of the transfer function and
the growth factor, multiplied by the initial power spectrum P,,;(k) set by inflation
(as we will see in Sec. (2.1.3))

Pss(k, z) = D*(2)T?(k) Pyi(k). (2.51)

The normalization of the matter power spectrum is determined from observations
and it is common practice to measure the variance of the smoothed overdensity
field over a comoving scale R (usually taken to be 8 Mpc/h) at present as

2 d3k o 2
k= Gy Pk 2 = O)[Wa() (2.52)

where |IWr(k)[? is a window function which usually is a top-hat filter in real space.

However, we need to bare in mind that our observations rely on using galaxies to

trace the overall matter distribution and as such, they provide a biased picture of
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matter clustering: the statistical relation between the dark and luminous matter
distribution is described by the galaxy bias b. The idea that galaxy formation is
enhanced in dense environment was introduced by Kaiser (1984)! and generalized
by Bardeen et al. (1986); Sheth & Tormen (1999) in the peak-background split
framework. Fry & Gaztanaga (1993) then proposed that galaxies d, trace matter
distribution ¢ through a non-linear transformation, 6,(x) = F[d(x)], which can be

Taylor-expanded to obtain the so-called local’® biasing scheme:
dy(x) = Z 5(5 (x). (2.53)

The perturbative expansion is usually halted at the linear order and one finds
6y = b10, so that the galaxy power spectrum reads as Py, (k) = b3Pss(k). At
small scales the linear bias relation breaks down because of nonlinear structure
formation and acquires non-local features like the scale dependence, even though
for k < 0.01h/Mpc the linear relation should hold. Measuring the galaxy bias of
the high-z dusty star forming galaxies (DSFG) will be a central topic of Ch. (4)
and (5).

A semi-analytical model that has proven useful to address both nonlinear clustering
and galaxy bias is the halo model, developed from the pioneering work of Neyman
& Scott (1952) and then formalized by Scherrer & Bertschinger (1991); Seljak
(2000) (see Cooray & Sheth (2002) for a comprehensive review). The basic idea is
that at late times all the matter distribution is contained only in virialized DM
objects called halos, and the galaxy distribution can be modeled by an appropriate
scheme for placing galaxies in these DM halos. The fundamental assumption of
the model is that the average halo properties, such as its density profile and its
galaxy content, only depend on the halo mass. As a consequence, the total matter
power spectrum splits into two terms, Pss(k) = Pyl (k) + P2 (k) where P is the
1-halo term describing correlations on small scales between mass within the same
halo and P2 is the 2-halo term arising from large-scale correlation of matter in
different halos.

UTn order to explain the stronger correlation function of galaxy clusters with respect to the
galaxies one.

12This is because the galaxy overdensity at some position ¢, is not affected by the density
displaced in @xo, otherwise the bias is said to be non-local and the coefficients b; would carry
spatial dependence.
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2.1.3 Setting the initial conditions: Inflation

The HBB scenario we depicted so far is a remarkably simple model that allows
us to describe the Universe both at the background and at the perturbation
level. Nonetheless, the model is unable to explain the following theoretical and
observational problems which we summarize briefly here below. It is beyond the
scope of this thesis to give a comprehensive description of the physics of the very
early Universe, and our discussion is targeted to define the power spectrum of
scalar perturbations generated during inflation. For a more complete discussion,
we refer the reader to Mukhanov (2005).

Flatness problem. The spatial curvature is observationally constrained to be
negligible (|Q2x| < 1) (Planck Collaboration, 2015¢). Moreover, from the Friedmann
equation, one can show that Qi grows with time, so that the spatial curvature
becomes vanishingly small as time runs backward. This means that a flat geometry
is an unstable solution and if the density today is close to the critical one, as
observations suggest, it had to be much more so in the past, requiring unnatural

initial conditions (fine tuning problem).

Horizon problem. Any correlations between regions separated by a distance
greater than the particle horizon cannot be naturally explained by the standard
model. However, the CMB appears to be isotropic (to 1075 precision, see Sec. (2.2))
over much bigger scales!3.

Monopoles problem. Most extensions of the standard model of particle physics,
like the Grand Unification Theory (GUT), predict the creation of magnetic
monopoles which would be produced during transition phases in the early Universe.

However, no monopole relics have been observed to date.

Structure problem. Despite the solid perturbation theory formalism developed
in the sections above, we lack of a mechanism that explains the formation of the
primordial seeds that eventually lead to the structure formation via gravitational

collapse.

As we already mentioned, these shortcomings are all connected to the Universe
initial conditions and can be solved by postulating the existence of a period of
accelerating expansion in the early Universe, the so-called cosmic inflation (Guth,
1981; Starobinsky, 1982; Linde, 1982). The effect of the cosmic acceleration
predicted by the inflationary models!* is to hugely increase the size of the Universe,

washing out any curvature and stretching the geometry of the Universe in a way

13Barbara Ryden in her cosmology textbook (Ryden, 2003) compares this situation to "inviting
20.000 people to a potluck dinner and they all bring potato salad".
4The term inflation refers to a mechanism rather than a theory of the early Universe.
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that it becomes spatially flat, hence solving the flatness problem. Moreover cosmic
inflation solves the horizon problem by connecting regions that, in the standard
HBB model, would be causally disconnected. This can be achieved if the comoving
Hubble radius at the beginning of inflation is larger than the largest scale observable
today, i.e. the current Hubble radius.'® Inflation also solves the apparent monopole
paradox by completely diluting their density, so that there may be an arbitrarily
small number of relics in the observable Universe. Inflationary models also predict
an almost scale-invariant power spectrum of primordial density perturbations,
which serve as initial conditions to the process of structure formation, as we explain
in some more detail below.

For the cosmic expansion to be accelerated, Eq. (2.14) requires the Universe to be

dominated by a species of negative pressure which fulfills:

1
d>0<:>p+3P<O<:>w<—§. (2.54)

This can be achieved if we consider a Universe in which a cosmological constant
is dominant at early times. Then, since w = —1, the background expansion is de
Sitter and the scale factor increases exponentially in time, a(t) o< ef’*. At the end
of inflation, the duration of which can be "tuned" in order to solve the problems
discussed above, the cosmic acceleration comes to an end and the cosmological
constant decays into a thermal mix of elementary particles, leading to a radiation
dominated Universe. This process is the so-called reheating and thereafter the
Universe can evolve according to the standard HBB model.

Over the years a plethora of inflationary models have emerged on the market (for a
comprehensive review of the zoology see, for instance, Martin et al. (2014)), and they
all share the presence of one or more real scalar fields ¢;, with associated potentials
Vi(¢:), which drive the accelerated expansion. The particles corresponding to these
fields are called inflatons.

To sketch how single-field inflation works, consider a Universe dominated by an

homogeneous scalar field ¢ that behaves as a perfect fluid with

po= 58+ V(0) (2.55)
po= 567~ V(o). (2.56)

151t is worth to stress that it is not the accelerated expansion that solves the horizon problem:
the causal connection is established before the inflationary epoch and then inflation simply
puts these regions out of reach again.
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Then, the equation of motion of the scalar field is given by

. .dv
3H — =0, 2.57
b+ 3HY + (2.57)
which corresponds to an oscillator equation for a scalar field experiencing the
damping of the Hubble expansion. Since the inflaton dominates the energy budget,

the Friedmann equation becomes

K

_ 8¢ ng + V(¢)] - (2.58)

3

H2

and we immediately notice that if a grows by many orders of magnitude then the
term K/a* — 0, leading to a spatially flat universe. The sought-after accelerated
expansion can be achieved under the slow-roll condition that is, ¢*> < V(¢). In
this case the w, ~ —1 so that the scale factor grows as a o e”!, where H(t) ~
const for slowly varying potentials. Several potentials can be tailored in order to
satisfy the slow-roll condition and it is common practice to parametrize them with

the two slow-roll parameters defined as

d/1 H ¢
€ dt<H>__ and N= g (2.59)

If both {e,n} < O(1), then slow-roll inflation takes place.

Cosmic inflation also provides a mechanism to generate primordial density fluctua-
tions Starobinsky (1982); Hawking (1982); Bardeen et al. (1983). These primordial
fluctuations are the result of the microscopic quantum vacuum fluctuations in the
inflation field that, during inflation, get stretched out by the accelerated expansion
and imprinted on super-horizon scales. Eventually, the density fluctuations reenter
the horizon and serve as initial conditions for the growth of structure in the Universe.
The requirement € < 1 translates into an approximate time-translation invariance
of the background, so that primordial fluctuations generated during inflation are

expected to have the same variance on all scales. We can define the power spectrum

of the primordial comoving curvature perturbation, R = ¥ — %%,
k3 Pr (k) AN
k)= ——2 = A, — , 2.60
Pr(h) = 5 . (2:60)

6

where the scale invariance'® is usually expressed in terms of the scalar spectral

16The exact scale invariance is achieved if H and ¢ are constant in time during inflation; however
this is only an approximation as we know that the inflaton must have a dynamics otherwise
the inflation continues forever.
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index ng. Ag is the amplitude of the primordial scalar fluctuations evaluated at
the the pivot scale k, (commonly taken to be 0.05 h/Mpc or 0.02 h/Mpc). The
scalar spectral index is linked to the slow-roll parameters through n, = 1 — 6¢ + 2n
and recent measurement from Planck, in combination with other experiments,
measured a value of ng = 0.9655 £ 0.0062 (Planck Collaboration, 2015¢), excluding
ns = 1 at more than 8¢. The primordial power spectrum appearing in Eq. (2.51)
can be taken to be P,,;(k) = 2m2k—3Pgr (k) = Pr(k). Another robust and model-
independent prediction from the inflationary mechanism is the production of a
stochastic background of primordial gravitational waves that is also expected to be
nearly scale invariant. Similarly to the case of scalar perturbations in Eq. (2.60),

we define the power spectrum of tensor fluctuations as

Pyk) A<k> (2.61)

The tensor and scalar fluctuations are related through the tensor-to-scalar ratio

"= Prik)

sets the energy scale for inflation as

which represent a valuable probe of the inflation physics since it directly

VA <r)1/41016 GeV. (2.62)
0.01

The statistics of primordial perturbations is usually characterized in terms of power
spectra, however they are just one of the infinite n-point functions that describe a
random field (see Sec (3.1)). For a Gaussian random field these moments can be
written in terms of the 2-point function, i.e. the power spectrum, while for generic
random fields this is not true. Higher-order moments carry information about the
nonlinear physics of the early Universe and, in particular, about the interactions
of the inflaton. Since the inflationary potential is expected to be very flat, the
interactions are expected to be very small as well. The deviations of primordial
fields from a perfectly Gaussian distribution are known as non-Gaussianities (NG);
for a pedagogical review on primordial NG from inflationary models we refer the
reader to Chen (2010). In this context, CMB has become one of the best laboratory
to study NG: statistics like the bispectrum (3-point function) and the trispectrum
(4-point function) of the CMB can be used to assess the level of primordial NG (and
possibly its shape) on different cosmological scales and to disentangle it from the
one induced by secondary anisotropies and systematic effects (Bartolo et al., 2010).
To date, the tightest constraints on NG, and on the inflationary epoch in general,
are provided by the latest release of Planck collaboration (Planck Collaboration,
2016b).
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2 Cosmology and gravitational lensing

2.2 Cosmic Microwave Background

The CMB was first fortuitously discovered in 1965 by Arno Penzias and Robert
Wilson while working on long-distances radio communications at the Bell Labora-
tories!” (Penzias & Wilson, 1965). It represents the first compelling evidence of the
HBB model proposed by Gamow in the forties (Gamow, 1946) and it is interpreted
as being the leftover radiation of the primordial plasma - when the Universe was in
a hot and dense state - and as such it is characterized by a blackbody spectrum
at a temperature of about 3K . In the early Universe (10 < z < 108), protons
(p), electrons (e~) and photons (y) were tightly coupled into the so called photo-
baryonic plasma. Protons and electrons interact through Coulomb scattering while
photons were coupled to electrons via Compton scattering (Thomson scattering in

the low-energy limit), maintaining the three species in thermal equilibrium through:

p+e < H+xy (2.63)
e +yere +. (2.64)

The thermal equilibrium allows to define a single temperature 1" for the photo-
baryonic fluid, common to all the species. The cosmic expansion causes the
Universe to cool down, hence diluting the density of photons with energy greater
than the hydrogen ionization energy, E, > 13.6 eV. The effect is to spoil the
balance in the reaction in Eq. (2.63), leading to p + e~ — H + ~: this process is
dubbed recombination and happens at a redshift z... ~ 1400 (corresponding to
Tree =~ 3900K), when approximately 50% of the free electrons were captured by
protons into hydrogen atoms.'® The Universe becomes transparent to radiation only
when the photon mean free path is larger than the Hubble radius at that time, i.e.
when the electron-photon interaction rate I'(z) is similar to the Hubble expansion
rate: I'(zgec) ~ H(24ec), where we defined the decoupling redshift. Observation
suggest that the previous condition is satisfied at zq.. = 1089.90 £ 0.23 (Planck

Collaboration, 2015¢).

Thermal equilibrium ensures that the Spectral Energy Distribution (SED) of the

1"The first observations of the CMB were actually made in the forties by McKellar (McKellar,
1940), who studied the population of excited rotational states of CN molecules in interstellar
absorption lines.

18In reality the temperature of recombination is much smaller than the binding energy of the
hydrogen atom, Ti.. < 13.6 e€V. This is mainly because the photon-to-baryon ratio is very
large, ~ 10°, and the high-energy tail of the photons distribution is still efficient in breaking
hydrogen atom down to lower temperatures.
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CMB photons is well described by Planck’s statistics

2hv® 1
= (2.65)
C° eRpT _— 1

B,(T)

where h is the Planck constant, v is the frequency and kg is the Boltzmann
constant. The first measurement of the CMB energy spectrum over the frequency
range v € [50,650] GHz has been made in the early nineties with the Far-InfraRed
Absolute Spectrophotometer (FIRAS) instrument (Mather et al., 1994) on board of
the COsmic Background Explorer (COBE) satellite, showing that it has a Planckian
shape with an equivalent brightness temperature of about 7" = 2.7254+0.001 (Fixsen
et al., 1996).

Measurements of the CMB blackbody spectrum can tightly constrain energy
injections in the primordial plasma. While any energy injection prior to zgperm ~ 107
would have time to be thermalized!'®, a posterior energy release would cause a
distortion of the black-body spectrum (Danese & de Zotti, 1982; Burigana et al.,
1991). Two main types of spectral distortions are usually distinguished, the y-
and p-type distortions. The former type arises at z < few x 103 — 10* when the
Compton process ceases to be extremely efficient and is characterized by a constant
temperature decrement at low and an increment at high frequencies. The latter
type of distortion forms at times when the Compton process can still achieve full
kinetic equilibrium with the electrons (z < few x 10°), and the CMB spectrum
reaches a Bose-Einstein distribution with non-zero chemical potential p. After
the constraining FIRAS measurements on the spectral distortions, |u| < 9 x 107°
and |y| < 1.5 x 1075 at 95% confidence level, the subject of spectral distortion
has recently attracted a renewed theoretical attention (Chluba & Sunyaev, 2012;
Chluba, 2014) especially in light of upcoming satellite missions aiming at improving
such measurements such as the Primordial Inflation Explorer (PIXIE) (Kogut et al.,
2011) and Cosmic Origin Explorer (CORE).

2.2.1 Primary anisotropies

Temperature power spectrum
The CMB photons carry information about the density, velocity and gravitational
potential inhomogeneities imprinted by inflation to the photo-baryonic plasma.

These tiny inhomogeneities in the plasma source the tiny departures from the

19With the term thermalization we refer to the process that erases possible spectral distortions of
the CMB in the early Universe, hence attempting to restore full thermodynamic equilibrium.
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average temperature, the so called primary CMB temperature anisotropies?’, which

provide a snapshot of the Universe at the time of decoupling.

The CMB temperature sky can be decomposed into
(6
T°(h) = Ty |1+ (B - 1) + Q , (2.66)

where T is the mean blackbody temperature, 3 = v/c is the Earth proper velocity
vector with respect to the CMB rest frame, and 7'(21) is the CMB temperature

fluctuation field. The intrinsic temperature anisotropies are of the order © =

AT
—_— Y
To

dipole signal due to the Doppler boosting. Let us stress that Eq. (2.66) is just an

(107°), approximately two orders of magnitude smaller than the kinematic

approximation as it does not include the contribution from foreground emissions

F, (1) that has to be taken into account when dealing with real data.

The intrinsic stochastic nature of the quantum fluctuations during inflation prevents
us from developing a theory that exactly predicts the pattern of 7'(1), nonetheless
the problem can be properly tackled from a statistical point of view. We start
by decomposing our scalar CMB temperature field 7'(f1) in spherical harmonics
Yim(11), a frequency-space orthonormal basis for representing functions defined over
the sphere (see Sec. (3.1.2)), such that*!

%) J4

O@m) =S 3 al Yin(i), where af, = / dQO(R)Y/, (1), (2.67)

(=2 m=—4

and the angular scale § and multipole moment ¢ are related by 6 ~ 1/¢.

The randomness of the initial conditions does not allow us to predict any particular
a}, . coefficient, but different theories tell us about the distribution from which they
are drawn. Considering 7'(f1) to be a Gaussian real-valued random field, then the
harmonic coefficients are complex Gaussian random variables which satisfy the

following relations:

(af) = 0, ¥{,m}, (2.68)
Isotropy = (al,,alr,) = 6;6% CTT, (2.69)
Th)eR=a. , = (—1)"a;’, (2.70)

where (-) denotes an average over an ensemble of sky realizations and C77 is

the angular power spectrum, i.e. the variance of the a} . The CP guarantees

20Here, the term anisotropies refers to the temperature fluctuations as function of the line-of-sight
(LOS) and should not be confused with the notion of statistical anisotropic random fields.
21The monopole £ = 0 and dipole ¢ = 1 are left out, see Eq. (2.66).
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2.2 Cosmic Microwave Background

that the covariance matrix of the harmonic coefficients is diagonal, otherwise the
off-diagonal components would introduce a preferred direction in the sky, hence
breaking the statistical isotropy of the temperature field. Then, the diagonal part
of the covariance matrix, C/7 contains all the statistical information of the CMB
field. Even if we are allowed to observe only one realization of the stochastic field,
we can construct a power spectrum estimator from a single realization of the sky
by replacing the ensemble average in Eq. (2.68) with the spatial (sample) average,
i.e. averaging over the 2¢ 4+ 1 m-samples??. The commonly used power spectrum

estimator reads as (see Sec. (3.2))

2

which is unbiased, i.e. (CfT) = CT7, and described by a chi-square distribution
with 2 4+ 1 d.o.f., while the diagonal covariance is given by

A 2 9

(ACY)* = 5 (2.72)

This result is known as cosmic variance. The harmonic space formalism can easily be

linked to the configuration space 2-point correlation function C*7(0) = (T'(A)T (/')

a823

cT(g (af, abt ) Yo (D) Y, (B
=2 {tnim) Yo (2)Yy,, (7))

bm tm’ CcTT

2! " mm/! L

—Qf;l Po(ai)

(2.73)

20+1
ZL LR i),

where 0 - ' = cosf and we used the addition theorem for spherical harmonics to

express the product of Yy, in terms of the Legendre polynomials Py(x).

We now seek a theoretical framework that allows us to compute the observables
given a set of cosmological parameters. The CMB temperature angular spectrum
can be computed via the LOS integration method (see Seljak & Zaldarriaga (1996)

for an extensive discussion) as

CIT = 47r/dlongR(kn@{(k,no)F. (2.74)

221t is possible to prove that a random field is ergodic if it can be described by a Gaussian
statistics and if its power spectrum is continuous (Adler & Taylor, 2007).
ZSometimes labelled as w(f), especially in clustering analysis.
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This method elegantly connects the physics at recombination with the projection
effects by writing the photon transfer functions ©7 (k,n) as a time integral of a set

of source functions Sr(k,n) multiplied by the spherical Bessel functions j,(z):
70
OF (ko) = [ dnSr(k, m)jelk(m — )] (275)

The temperature source term can be split as** (Lesgourgues & Tram, 2014)

1 . :
Sr(k,n) = g<457 + @) +e (P4 U) + %Qb, (2.76)

where 7(n) is the optical depth 7 = [ for a photon emitted at time 7 and received
at ny and g(7) = —7e 7 is the visibility function which peaks around the last
scattering epoch at n = n,. The first term in Eq. (2.76) contains the intrinsic
temperature fluctuations i(% and the gravitational redshift term ® responsible
for the Sachs-Wolfe effect®®. The second term in Sr(k,n) is sourced by the time
evolution of the gravitational potentials and gives rise to the so-called integrated
Sachs-Wolfe effect (iISW) effect that, in the case of standard GR where the two
potentials are equal, reduces to Si¥" — —2e~7® (see Sec. (2.2.2)). Doppler effects
induced by the peculiar motion of the photo-baryonic fluid are given by the 6,

term.

By looking at the temperature power spectrum (normalized as DI T = %CETT)
shown in Fig. (2.3), we can appreciate a rich structure and distinguish three main

features sourced by few physical effects:

1. the Sachs-Wolfe plateau at ¢ < 100, that almost faithfully traces the initial

conditions (which have not had enough time to evolve on such big scales);

2. a prominent peak around ¢ ~ 100 followed by a series of acoustic peaks,
produced by modes of the density perturbations which have experienced one
or more acoustic oscillations (driven by the competing action of gravity and

pressure) before last scattering;

3. an overall damping of the spectrum for ¢ 2 1000 caused by photon diffusion at
recombination (Silk damping) and the fact that these small-scale fluctuations
have a size comparable to the width of the last scattering surface (it is rather

a layer than a surface).

Polarization power spectra
CMB photons can be, and in fact are, polarized (at the 10% level). CMB polariza-

24Neglecting the contribution from polarization.
25The Sachs-Wolfe term is sometimes considered to be the sum i&, and P.
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tion represents an invaluable source of information on inflation and on the late-time
evolution of the Universe, like reionization and structure formation (through the

lensing effects).

Light polarization is commonly described in terms of the Stokes parameters I, Q), U,
and V. As we have seen, the CMB total intensity I has a blackbody spectrum
along the LOS, while the parameters () and U describe the linear polarization and
V' describes the circular polarization (which is expected to vanish for the CMB).
Note that the temperature T'= /4 is invariant under any rotation in the plane
orthogonal to the direction of propagation n, while ) and U are not. In particular,

we have that under a rotation of an angle ¢ they transform as

Q' = Qcos 2y + U sin 21, (2.77)
U' = Qcos2¢ — Usin 2y, (2.78)

i.e. they rotate as a spin-2 quantity. The problem with polarization is that () and
U depend on the coordinate system: while such coordinate system is well defined
in the flat-sky limit, it becomes ambiguous on the whole sphere (because it is not
possible to find a rotationally invariant orthogonal basis on the sphere). Zaldarriaga
(1997) and Kamionkowski et al. (1997) have developed an all-sky formalism to
describe correlation function of CMB polarization. ) and U Stokes parameters

can be combined to yield a pair of spin s = 2 quantities as
(Q iU (8) = ¢¥(Q % iU)) (1), (2.79)

which can be decomposed on the spin-weighted spherical harmonics Yy, (1) as
follows

Q£ U)(R) = 3 soti s2Yin(B) = Y(ab, £ ial)) saVin (), (2:80)
m m
where we have defined the F- and B-modes as

1 1
gy, = _§(+2a4m + 2a4,) and ap, = §(+2a€m — —2lm). (2.81)

E-modes are invariant with respect to parity transformations (i — —n) while B-
modes flip sign (similarly to the gradient and curl component of the electromagnetic

field). Because of the opposite parity, the cross-correlations between £ and B or T
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and B is vanishing. Then, the non-null power spectra are given by

<a£Ema/€/ /> - 565/5 5 (282)
<CLZBmCL£Bi:1/> 6€Z’5mm’c ’ (283)
<agmag* ’> = 6@2/5mm’ ITE (284>

We now turn to the explanation of the polarizing mechanism for CMB photons.
Recall that before recombination the photons interact with free electrons through
Compton scattering (Thomson scattering in the low-energy limit) which does
not induce polarization unless the incident radiation scattering off the electron is

anisotropically distributed. The cross-section of the process can be written as

do  3or,

where € = (€,,¢,) and € = (&, ¢,) are the polarization vectors of the incoming and
scattered waves respectively, defined in the plane orthogonal to the direction Z of
the wave propagation. After the scattering, the Z-direction is deflected by an angle
0 defined in the plane that contains both the incident and diffused waves. With this
geometrical configuration, it is possible to show that for an incoming unpolarized
(Q,U,V = 0) radiation of intensity I'(6, ¢), the net polarization produced by the

scattering is given by (Kosowsky, 1996):

30'T , 2
= Tor /dQ[ 1 + cos”0) (2.86)
30’T ,
= 6~ /dQ[ ) sin?  cos (2¢) (2.87)
U= —?gT / dQ I'(8, ) sin® O sin (26). (2.88)
m

Decomposing I’ (6, ¢) on the spherical harmonics basis as I’ (0, ¢) = >, @em Yem (6, @),

one obtains
30’T
\/_@00 + 3\/>a20 (2.89)

. 307 |27
Q U="2,/22 2.
! 47 \ 15 22, (2.90)

which shows that the presence of a quadrupole term in the distribution of the
incoming radiation intensity can induce a linear polarization state of the scattered

photon.

We can distinguish two main sources of polarization fluctuations at the time of

last-scattering: the density perturbations and the gravitational waves, of scalar
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Figure 2.3: Left panel: CMB temperature angular power decomposed into the scalar
contributions. Right panel: CMB polarization power spectra with reionization at 2z, = 8
(solid lines) and without (dashed lines). No primordial tensorial power (r = 0) is assumed
to predict the theoretical lines.

and tensorial nature respectively. In the former case, a quadrupole is produced
as photons start to free-stream so that the electrons see an anisotropic incoming
radiation while falling in and out of potential wells; thus, the quadrupole amplitude
is proportional to the gradient of the photon fluid. Primordial gravitational waves,
introduced in the context of inflation in Sec. (2.1.2), are a prediction og inflation
and correspond to traceless and transverse spatial metric perturbations: as the
waves propagate through the photo-baryonic fluid, they create ripples in space-time.
The associated stretching of photons wavelengths originates a quadrupole which
can be converted into polarization via Thomson scattering. The angular power
spectra can be evaluated with the same approach of Eq. (2.74) and are shown in
the right panel of Fig. (2.3). The acoustic oscillations are activated by the same
processes in total intensity through the quadrupole for the E-modes. As concerns
the B-modes, gravitational waves at recombination are able to determine a peak
at the degree scale because they rapidly diffuse when entering the horizon since

they are not supported by pressure.

2.2.2 Secondary anisotropies

After decoupling the mean free path of photons becomes large enough such that they
can be considered to freely propagate in the intergalactic medium. In reality, this
picture is distorted by interactions of the CMB photons with matter on their way
from the last scattering surface to the observer. We refer to these interactions as
secondary anisotropies, since they are not originated in the primordial Universe, and
usually do not include astrophysical foregrounds. For a comprehensive discussion
on CMB secondary anisotropies, we refer the reader to the review by Aghanim et al.

(2008), while here we introduce the main ones. The weak gravitational lensing
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of the CMB is sourced by the intervening LSS and as such can be considered
a secondary anisotropy: since this topic is at the core of this thesis, it will be

extensively discussed in Sec. (2.3.2).

Integrated Sachs-Wolfe Effect

This effect is due to CMB photons crossing a time-varying linear gravitational
potential. The photons will gain energy if the depth of the potential is shallower
by the time they exit, and lose energy otherwise. The change in temperature due
to gravitational redshifting is achromatic, i.e. frequency independent (contrary to
the case of Sunyaev-Zel’dovich effect (SZ) effect), thus it cannot be isolated from
primary anisotropies using only spectral information. We can distinguish two types
of iSW: the early-iSW, sourced by the damping that potentials feel when entering
the horizon during the radiation-matter transition, and the late-iSW, associated to
the decay of potentials at the time the cosmic acceleration kicks in. The effect at
the power spectrum level is to enhance the fluctuations at low ¢, i.e. large angular
scales. Assuming a flat geometry, the detection of the iSW effect would hint to
the presence of DE (Crittenden & Turok, 1996), thus it represents one of the main
probes of DE and in general of the gravity sector, although it is severely affected by
cosmic variance. The basic idea of (late-)iSW measurements is to cross-correlate,
either reconstructing the 2-point function in harmonic/real domain or with stacking
techniques, CMB temperature maps with external LSS tracers of the large-scale

potentials.

Rees-Sciama effect

The iSW effect concerns the linear evolution of potentials. However, CMB photons
may happen to fly by structures going through nonlinear evolution: if the crossing
time is a non-negligible fraction of the collapsing time-scale, they can experience
the gravitational redshifting. This nonlinear iSW signal goes by the name of Rees-
Sciama effect (RS) (Rees & Sciama, 1968). In the standard structure formation
scenario, nonlinearities tend to appear earlier on smaller scales, so this effect
should show up at high-/; nonetheless, the overall amplitude is very small, % ~
1076 — 1077,

Sunyaev-Zel’dovich effect

Perhaps the most studied secondary CMB anisotropy, the SZ effect is generally
originated by inverse Compton scattering of CMB photons off high-energy free
electrons in the hot intracluster gas (Zeldovich & Sunyaev, 1969; Sunyaev &
Zeldovich, 1970). This effect can be broadly split into (i) the thermal SZ (tSZ),
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due to the scattering of CMB photons by the random thermal motion of electrons,
and (ii) the kinetic SZ (kSZ), sourced by the bulk motion of electrons (that we will
thoroughly discuss in Ch. (7)). The CMB temperature change caused by tSZ is
proportional to the gas pressure p. in the galaxy cluster integrated over the LOS

and can be written as

ATigy,

TemB

= f(x)y with x = hv/kgTeus = v/(56.78) GHz. (2.91)

Here, the frequency independent part is called the Compton-y parameter

y= 2~ /pede, (2.92)

MeC?
while f(x), in the non-relativistic case, reads as

et +1
et —1°

far(z) =2 (2.93)

The tSZ does not induce any CMB temperature change around v ~ 217 GHz,
which is called the SZ null, while below and above this frequency the CMB intensity
is decreased and increased respectively. Thus, by looking at CMB temperature
maps at different frequencies above and below the SZ null we can detect galaxy
clusters up to high-z (Planck Collaboration, 2015e); a key feature of this signal is
that is redshift independent. On the other hand, the kSZ induced Doppler boost
of CMB photons is sensitive to the gas momentum integrated along the LOS and
the temperature change, in the non-relativistic regime, reads as
ATisz Ve

Y 2.94
TomB c (2.94)

where 7, is the optical depth of the cluster. Differently from tSZ, the SED of
the kSZ is Planckian, thus it is impossible to disentangle it from CMB with
multiband measurements; moreover, the amplitude of this signal is at least an order
of magnitude smaller than the tSZ one. kSZ effect has been detected statistically
(Hand et al., 2012) and, recently, the detection at the single cluster level has been
claimed (Adam et al., 2016).

Reionization

After recombination and decoupling the Universe goes from being fully ionized to
neutral, entering the so-called dark ages. However, the birth of the first astrophysical
objects such as stars at later times (around 6 < z < 15, though the details are

stil debated), ionizes the surrounding medium (Gunn & Peterson, 1965). The
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reionization process is not yet fully understood but it is expected to be a patchy
process: the sources emitting energetic photons form ionized bubbles around
them which eventually joint. Since this process happens at times when the free
electron density is sufficiently small, the mean free path of CMB photons is slightly
affected; in particular, CMB photons are re-scattered by these free electrons and the
overall effect is an optical depth dependent suppression of temperature anisotropies,
2L (n) — 2L (A)e ™™, At the power spectrum level, this translates to a e=2"
suppression so that the amplitude of the observed spectra is proportional to Ase ™27,
introducing a degeneracy between the primordial power amplitude and the optical
depth which can be broken with lensing or polarization information. The effect of
reionization on polarization anisotropies is to enhance the power at low-¢, generating

a bump in the CFE and C!'® power spectra.

2.2.3 Cross-correlations: combining probes with CMB

As we have seen, by being sensitive to a variety of perturbations over different
epochs of the cosmic timeline, the CMB sky contains a wealth of information
about fundamental physics, the origin and the evolution of the Universe. While
primordial anisotropies give us a snapshot of the physics at recombination, the
different secondary effects probe a wide range of environments, from decaying
potentials to intracluster medium, along the light-cone. How can we make the
best of CMB observations and extract all the relevant information? In the context
of precision cosmology, cross-correlation analyses between independent probes
have become a useful tool to infer further information about the Universe while
providing extra safety checks on known (and unknown) systematics affecting the
datasets. This last part can be schematically understood as follows: if we have two
independent observables { X, Y} their estimates will constitute a signal and a noise

term as X = X 4+ N¥X (same for Y'). Then, the 2-point correlator is given by

(XY) = (8% + N¥)(SY + NV))
= (S*SY) + (NESYY + (SENT + (NENYY,

where we used the fact that, for uncorrelated noise, the signal-noise and noise-noise

(2.95)

cross terms are vanishing.?® So, probes combination allows to extract signals
hidden in noisy data, providing us a clean and unbiased measurement of the cross-

correlation signal which is non-null if the observed fields are correlated, e.g. because

26Note that the notion of signal and noise is not uniquely defined and depends on the context of
the study. As an example, Galactic foregrounds contaminating the CMB are considered to
be a nuisance from a cosmological perspective, though they encode a lot of information for a
galactic astrophysicist!
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of common physical mechanisms that source the signal. Note that, depending on
the fields being cross-correlated, the information content can be both cosmological
and astrophysical (as the case of the CMB lensing-galaxy density cross-correlation
which is the main topic of the present thesis), helping to break the degeneracies
affecting the parameters. In particular, CMB secondary anisotropies are expected
to be correlated with a variety of external LSS probes like the galaxy distribution,
the cosmic shear, the Cosmic Infrared Background (CIB), the y-ray background
anisotropies and HI intensity data. The reason is that all observables are sensitive
in different ways to same underlying fields, i.e. either the distribution of matter
or gravitational potentials, and it is exactly the different sensitivity that allows
cross-correlation measurements to expand the range of investigation in a safer way.
CMB temperature, polarization and lensing data have been cross-correlated with
numerous external datasets for different scientific exploitations, here we focus on
the CMB lensing, in particular on its cross-correlation with the spatial galaxy

distribution.

CMB lensing vs. LSS

As we will see in Sec. (2.3.2), the LSS leaves an imprint on CMB anisotropies
by gravitationally deflecting CMB photons during their journey from the last-
scattering surface to us (Lewis & Challinor, 2006). The net effect is a remapping
of the CMB observables, dependent on the gravitational potential integrated along
the LOS, and it is sensitive to both the geometry of the Universe and to the growth
of the LSS. On the other hand, since CMB lensing is an integrated quantity, it
does not provide direct information on the evolution of the large scale gravitational
potential. However, in the standard structure formation scenario galaxies reside in
DM halos, the most massive of which are the signposts of larger scale structures
that act as lenses for CMB photons. Then, it is clear that the cross-correlation
between CMB lensing maps and tracers of LSS d, enables the reconstruction of the
dynamics and of the spatial distribution of the gravitational potential, providing
simultaneous constraints on cosmological and astrophysical parameters (Pearson
& Zahn, 2014), such as the bias factor b relating fluctuations in luminous and
dark matter (Eq. (2.53)), that can be exploited to derive the effective halo masses
associated with the tracer populations. This can tighten tests of the time evolution
of DM density fluctuations and through that, give constraints on the dynamics of
the DE at the onset of cosmic acceleration as well as on neutrino masses. Although
the bias factors can also be well determined from the autopower spectra, we
must always beware of unaccounted systematic effects. These cross-correlation

measurements are not prone to systematics that are not correlated between the
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two data sets, thus they are complementary to galaxy clustering measurements and
a comparison of the bias estimates from auto- and cross-correlations can uncover
unforeseen systematics, both at the data and theory level, on either side. We refer

to Sec. (4.2) for the mathematical modeling of the expected cross-correlation signal.

Let us note here that the peculiarity of the sources exploited in the analyses
presented in this thesis (see Ch. (4) and (5)) is that their sub-mm flux density
remains approximately constant with increasing redshift for z 2 1 (strongly negative
K-correction), so that sub-mm surveys have the power of piercing the distant
Universe up to z = 3-4 where the CMB lensing is most sensitive to matter
fluctuations. In contrast, the available large—area optical /near-infrared galaxy
surveys and radio source surveys reach redshifts only slightly above unity and
therefore pick up only a minor fraction of the CMB lensing signal whose contribution
peaks at z > 1 and is substantial up to much higher redshifts. Quasars allow us
to extend investigations much further, but are rare and therefore provide a sparse

sampling of the large-scale gravitational field.

CMB lensing itself was first detected by means of cross-correlation analysis (Smith
et al., 2007; Hirata et al., 2008). Since the first detections, several analyses have
been carried out with the distribution of tracers observed at different wavelengths,
including optically-selected sources (Sherwin et al., 2012; Bleem et al., 2012; Planck
Collaboration, 2014¢; Giannantonio & Percival, 2014; Omori & Holder, 2015; Kuntz,
2015; Giannantonio et al., 2016; Pullen et al., 2016; Baxter et al., 2016; Singh
et al., 2016), sub-mm selected sources (Bianchini et al., 2015, 2016b), radio-selected
sources (Feng et al., 2012; Planck Collaboration, 2014c; Allison et al., 2015), Infrared
(IR)-selected sources (Bleem et al., 2012; Geach et al., 2013; DiPompeo et al., 2014;
Giannantonio & Percival, 2014; DiPompeo et al., 2016), X-ray-selected galaxy
clusters (Planck Collaboration, 2014c). In Table (2.2) we provide a list of the
reported cross-correlations studies between CMB lensing and the galaxy density
field, with a summary of the analyses features. Even though the full potential of
these measurements is yet to be unravelled, cross-correlation analyses have already
been exploited to measure the redshift evolution of the galaxy bias (see Bianchini
et al. (2015); Kuntz (2015); Bianchini et al. (2016b); DiPompeo et al. (2016)), to
test GR by studying the growth of structure as done by Giannantonio et al. (2016)
or measuring the relation between curvature fluctuations and velocity perturbations
with the £, statistics (see Pullen et al. (2016)), to improve the calibration of the
cosmic shear data together with CMB lensing - galaxy lensing data (Baxter et al.,
2016), and to study primordial-NG (Giannantonio & Percival, 2014). It is worth
to stress that all the mentioned analyses have reconstructed the 2-point statistics,

either in real (w"¥()) or harmonic space (C}Y): a step towards new statistical
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domain for cross-correlation analyses will be taken in Ch. (6), where we develop a

needlet-based spectral estimator.

As pointed out by Song et al. (2003), the CMB lensing kernel is well-matched
with the one of the unresolved dusty galaxies comprising the CIB since both are
tracers of the large-scale density fluctuations in the Universe. In particular, Planck
measurements suggest that the correlation between the CMB lensing map and
the CIB map at 545 GHz can be as high as 80% (Planck Collaboration, 2014d).
Other statistically significant detections have been recently reported by Holder
et al. (2013); Hanson et al. (2013); Ade et al. (2014a); van Engelen et al. (2015).
Even though there are connections between these studies and those presented
here, one needs to bear in mind that, differently from galaxy catalogs, the CIB
is an integrated quantity and as such it prevents a detailed investigation of the
temporal evolution of the signal. Moreover, the interpretation of the measured
cross-correlation is actually more challenging since the precise redshift distribution
of the sources contributing to the sub-mm background is still debated. For the
sake of completeness, we recall that CIB-galaxy density cross-correlation has been
measured to date, see Serra et al. (2014); Schmidt et al. (2014); these studies can
be useful to infer the redshift distribution of sources contributing to the CIB and

the star formation history.

Recently, CMB lensing has also been combined with galaxy shear data (Hand
et al., 2015; Liu & Hill, 2015; Kirk et al., 2016; Harnois-Déraps et al., 2016),
demonstrating its complementarity to galaxy shear measurements. They both
directly probe the underlying matter field, being insensitive to the galaxy bias and
potentially providing constraints on a combination of the mean matter density
., and the amplitude of matter fluctuations og. Forecasts analyses have shown
(Vallinotto, 2012; Das et al., 2013; Schaan et al., 2016a) that by combining CMB
lensing, galaxy clustering and cosmic shear data, it is in principle possible to
calibrate shear multiplicative bias, as well as other galaxy related parameters
like photo-z errors, while still providing stringent constraints on cosmological
parameters. Other cross-correlations involving CMB lensing have been measured in
combination with the y-ray sky (Fornengo et al., 2015), which represents an high-z
leverage to quantify the impact of astrophysical sources to the (vyd,) correlation
for annihilating DM-related studies, and with tSZ data of Compton-y parameter,
(kempy) (Hill & Spergel, 2013; Van Waerbeke et al., 2014).
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Authors kcump data 0y data Redshift fsky
Smith et al. (2007) WMAP3 NVSS (RGs) ~ 1.1 0.58
Hirata et al. (2008) WMAP3 SDSS (LRGs) 02<2<0.7 0.16
SDSS (QSO0s) z <27 0.15
NVSS (RGs) ~ 1.0
Bleem et al. (2012) SPT Spitzer
BCS Zmed ~ 0.5 0.001
WISE
Feng et al. (2012) WMAPI1-7 NVSS (RGs) Zmed ~ 1.1 0.58
Sherwin et al. (2012) ACT SDSS-XDQSO Zmea ~ 1.4 0.008
Planck Team 2013 Planck 2013 NVSS (RGs) Zmed ~ 1.1 0.7
MaxBCG (GCs) 01<2<0.3 0.2
SDSS (LRGs) med ~ 0.55 0.25
WISE Zmed ~ 0.18 0.6
Geach et al. (2013) SPT/Planck2013 WISE (QSOs) Zmed ~ 1.1 0.06
DiPompeo et al. (2014) Planck 2013 WISE (QSOs) Zmed ~ 1 0.08
Giannantonio & Percival (2014)  Planck 2013 NVSS (RGs) Zmed ~ 1.1 0.7
2MASS (IR) med ~ 0.1 0.2
SDSS-CMASS z ~ 0.55 0.25
Bianchini et al. (2015) Planck 2013 H-ATLAS (FIR) z>1.5 0.01
Omori & Holder (2015) Planck 2013/2015 CHFTLens (Optical) 02<z<12 0.004
Kuntz (2015) Planck 2013/2015 CHFTLens (Optical) 02<z<12 0.004
Allison et al. (2015) ACT+ACTPol FIRST (RGs) Zmed = 1.5 <0.01
Giannantonio et al. (2016) Planck 2015/SPT  DES-SV (Optical) 0.2 < z < 1.2 (Tomo) 0.004
Bianchini et al. (2016Db) Planck 2015 H-ATLAS (FIR) z > 1.5 (Tomo) 0.01
Pullen et al. (2016) Planck 2015 SDSS-CMASS Zmed = 0.57 0.2
Baxter et al. (2016) SPT-SZ DES-SV 04<2<038 0.03
Singh et al. (2016) Planck 2015  SDSS-CMASS/LOWZ  zyeq = 0.57/0.30 0.2

Table 2.2: Current observational status of the measurement of the CMB lensing - galaxy
density cross-power.

2.3 Weak Gravitational Lensing

Gravitational lensing is the deflection of light bundles as they propagate through
a gravitational field. This effect is a spectacular consequence of Einstein’s GR,
although it can also be interpreted within the Newtonian theory of gravity. The
basic idea in GR is that photons propagate along geodesics, i.e. the shortest path
between two events. While in vacuum the geodesics are simply straight lines, the
presence of matter alters the spacetime fabric and, as a consequence, geodesics
becomes slightly bent.

Since the Universe today is rather empty, most of the photons only feel weak
gravitational potentials and hence, their trajectories experience tiny deflections
even over cosmological scales (as the case of CMB photons that we will consider
later). However, on small scales, these trajectories happen to pass close to massive

structures (like a star, a galaxy or a galaxy cluster) and feel strong gravitational
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fields that result in more dramatic deflections. For a comprehensive overview of

gravitational lensing, see the review by Bartelmann & Schneider (2001).

2.3.1 The lens equation

To illustrate the lensing basics we follow Shirasaki (2016) and consider the trajectory
of light from a distant source object in the presence of inhomogeneous matter
distribution. The path of the photon is determined by the null geodesic equation,

d2at . dz® dzf

=m0 2.
d)2 B dx d)’ (2.96)
dz# da¥
ar-dr 2.
I 0, (2.97)

where F’;B denotes the Christoffel symbol evaluated from the metric g, as

G
Top = =5 (Guos + Gupa = Gopn); (2.98)

with 0¢,a/02° = guap. If the gravitational potential ® associated to the lens is
small enough (|®| < ¢?), the metric that describes an inhomogeneous expanding

Universe can be written as follows:
2P 20
ds? = — (1 + 02)8 At + a*(t) (1 - 02> [ + f7(x) 402 (2.99)

Considering small deflection angles, we can approximate dQ? ~ (d6')?+ (d6?)? (this
is the so called flat-sky approrimation). Now suppose that the spatial coordinates
of the incoming light ray are z' = (6,62, x), then the derivative with respect to

the affine parameter A\ reads as

d dyd

A 2.1
d\x  dAdy (2.100)
dy da® d
= ——— 2.101
da® dX dy ( )
P d
= ——— 2.102
a dX7 ( 0 )

where PY = dz%/d\. As a result, the transverse components (i = 1,2) of the null
geodesic equation can be expressed as a differential equation with respect to the

comoving distance x. By Taylor expanding about ', %, and ®/c? up to first order

41



2 Cosmology and gravitational lensing

in Eq. (2.96), we can obtain the following expression

.2 00
+ K[t =~ TR (2.103)

d*(fxb")
dyx?

The solution of Eq. (2.103) is given by the so called lens equation

2/, Fel0) (2.104)

where ' represents the unlensed position of the source on the sky and d; denotes
the derivative with respect to fx(x)6. For a fixed source position 3, Eq. (2.104)
is a nonlinear equation for the image position @ that, in certain cases, allows more
than one solution, i.e. the source is multiply imaged. The local properties of the

lens mapping are given by the Jacobian matrix A

A, =9 (1 —Rm TR ) (2.105)

Y001 -9 l—k+m

1—k 0 -
- " T (2.106)
0 1-x 72 M

where we have introduced the components of the shear v = v, + iy, = |7]€??, and
the convergence k: the former describes an anisotropic stretching of the shape of
the image while the latter represents a magnification of its size. In the presence of
the both components, a unitary radius circular source is distorted into an elliptical
image with major and minor axis given by (1 — x + |y|)™!, oriented along the angle
¢, and amplified by a factor p = (detA)™' = [(1 — k)? — 92|71, Eq. (2.104) enables
us to link the components of A to the second order derivative of the gravitational

potential as follows:

Ay =0l — @y, (2.107)
2 X / / /
@ = 5 [ VG2, (2.108)

from which we find that 2k = ®; + ®99. Since the gravitational potential is related
to the matter density contrast through Poisson equation (Eq. (2.42)) as

3HZ = 6
V20 = TOQH%, (2.110)
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the convergence in a given direction n can be written as a weighted integral of §
along the LOS:

X
K, x) = / dx WH(x)o(x)- (2.111)
0
The lensing kernel that weights the density contrast reads
3H2O,
We(x) = =55 9001+ 2), (2.112)

where lensing efficiency g(x) is an integral function of geometrical factors and the

radial distribution of the sources ¥ (x):

< ,d ' — G () =8P (X —xs s —
g(X):fK(X)/ dx,ﬂfk(x X) F0O=28" 00, (00 fie(Xs = X)

X dz  fx(X') fr(Xxs)
(2.113)

Note that the redshift distribution of sources has to be normalized such that
i dx%—]z(x) = 1 and the equality that follows the arrow in Eq. (2.113) holds only if
all sources are at a single redshift z,; as we will see in Sec. (2.3.2), in the case of
CMB lensing the last-scattering surface can be considered as a single source plan
at 2z, = z, >~ 1090.

2.3.2 CMB Lensing

We now move on to tackle the weak gravitational lensing of the CMB temperature
and polarization anisotropies. After recombination at z ~ 1100, CMB photons can
freely propagate through an evolving clumpy medium before being collected by
our telescopes. The LSS leaves an imprint on CMB anisotropies by gravitationally
deflecting CMB photons during their journey from the last-scattering surface to
us. The net effect is a remapping of the CMB observables, dependent on the
gravitational potential integrated along the line-of-sight. Thus the effect is sensitive
to both the geometry of the Universe and to the growth of the large-scale structure
(see Blanchard & Schneider (1987); Cole & Efstathiou (1989) and Lewis & Challinor
(2006) for a review); lensing can also be used to break the degeneracy of geometrical
parameters that CMB measurement alone cannot (Stompor & Efstathiou, 1999;
Sherwin et al., 2011). Moreover, lensing introduces non-Gaussian features in
the CMB anisotropy pattern which can be exploited to get information on the
intervening mass distribution (Hu & Okamoto, 2002; Hirata & Seijak, 2003), which
in turn may give hints on the early stages of cosmic acceleration (Acquaviva &
Baccigalupi, 2006; Hu et al., 2006).

CMB lensing is a unique cosmological probe because:
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2 Cosmology and gravitational lensing

1. CMB, which acts as a backlight, can be considered as a single source plane

extended across all sky at a known redshift;
2. it represents the only source plane for lenses at very high redshifts;
3. it is mainly sourced by scales in the linear regime.

However, it is an integrated measure of the matter distribution and it also con-
verts the polarization E-modes into B-modes, hindering the power of primordial

gravitational induced B-modes.

CMB lensing potential
Let us recall here some useful definitions previously introduced to illustrate the
CMB weak gravitational lensing. In FLRW cosmologies a light ray approaching a

matter density distribution is deflected by an angle
0 = —20xV_ P, (2.114)

where ¢/ is the local deflection, V| is the spatial gradient on a plane perpendicular
to the light propagation direction, and dy is a small distance along the photon path.
The comoving distance that the source appears to have shifted from its actual
position because of lensing is fx(xx — X)08 = fx(xx)00, where y, is the comoving
distance of the source. Considering that a photon undergoes several deviations
during its journey and that we are in the weak lensing regime, we can evaluate the
total deflection angle a as

o — —9 Xx deK(X* - X)

0 el V20 = X), (2.115)

where 7y — x is the conformal time at which the photon was at position yn.

Eq. (2.115) is cumbersome because it requires the integral to be evaluated along
the perturbed light path. Nonetheless, since we are working at first order in ®
(small deflections), we can compute the integral over the unperturbed path of the

photon. From the photons geodesic equation (2.96), one has

X=mn —1n—2 n: dn'®(n'). (2.116)
The Born approximation is equivalent to set x = 19 — 7, i.e. calculating the
deflection along the unperturbed light path, so that the transverse derivative in
Eq. (2.115) becomes the covariant derivative over the LOS n, V| — V4/fx(x)-
The validity of the Born approximation in the context of CMB lensing has been
recently investigated by Calabrese et al. (2015) by means of multiple planes ray-
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tracing techniques, who have shown the differences to be small. Recently, CMB weak
lensing beyond-Born approximation has been also investigated from a theoretical
point of view by Hagstotz et al. (2015); Pratten & Lewis (2016); Marozzi et al.
(2016).

Assuming an average potential well to be |®| ~ 10~* and large ~ 300 Mpc, a back
of the envelope calculation shows that the number of independent deflections is
~ 14000/300 ~ 50 (where 14000 Mpc is the comoving distance to the last-scattering
surface), meaning that the total r.m.s. deflection should be ~ VB0Ox 107 ~ 7x 1074,
or about 2 arcmin. These deflections are coherent across a scale given approximately
by the angular scale subtended by a typical 300 Mpc structure located halfway to
the last-scattering surface, ~ 300/7000 ~ 2 deg. From the deflection angle ax we

can define the lensing potential ¢(1) as

. X fr(x« —X) A
A =—2 [ dyE X g0h,m — ), 2.117
so that we can relate the two as a(f) = Vi¢(n) (from now on V = V). The

lensing potential can be expanded into multipole moment (all-sky) or Fourier
(flat-sky):

P(0) =D dpm Yom (1), (2.118)
p(h) = / (§W§2¢(£)eie'ﬁ, (2.119)

where (¢, m) and € are conjugate to the real space unit vector i in all-sky and
flat-sky respectively (see Hu (2000b)). If we consider the primordial perturbations
to be Gaussian, then the assumption of linear evolution implies that the lensing
potential is also Gaussian, and all the information about the field is carried by its

power spectrum:

(Gemerm) = 04y peCP2, (2.120)
(p(L)p(£)) = (2m)*6" (€ — £)CP°. (2.121)

Cosmology predicts the shape and the amplitude of the CMB lensing power
spectrum, which depends on geometrical factors and on the metric perturbation
evolution (Lewis & Challinor, 2006):

% _ 167 [ dlo X Y frle—x) |
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Here j,(kx) is the spherical Bessel function and T (k;n) is the linear theory
transfer function such that the gravitational potential at later epoch is ®(k;n) =
To(k;n)R(k), where R(k) being the primordial comoving curvature perturbation
(set at the inflationary epoch) with power spectrum Pr(k). The CMB lensing

potential power spectrum, shown in Fig. (2.5), can be related to the deflection

angle and to the convergence r(n) = —1V2¢(1) ones through?’
Co = (0 +1)CY?, (2.123)
2
Crr = Wﬂofﬂ (2.124)

where we used the following relations (Hu, 2000b)

—ir /0 + 1) b, (2.125)

Kim = — €(€+ >¢£ma (2.126)

(2.127)

and assuming the curl component of the deflection angle to vanish.

CMB lensed power spectra
The effect of gravitational lensing on CMB photons can be described as a remapping
of the unlensed temperature anisotropies ©(n1) by the deflection field a(nn). By

Taylor expanding in terms of the displacement field we get

O(n)

O(h+ a(n))
O(n+ Vo(n)) (2.128)
= 6(h) + Vo(R)V.O(R) + JV'6()V/6(R)V,V,0(R) + O(),

where the tilde denotes a lensed quantity. In the flat-sky approximation Eq. (2.128)

reads as

dze

O(£) ~ O(f) — / O (& — &)l — £)OE)
Sl d% L [6 Oy — €10y - £,00(60)6(E2) " (61 + £ — ©).
(2.129)

from which we see that lensing affects the unlensed multipoles by coupling different

scales. For a fixed realization of lenses, the mode-coupling effect is to introduce

27Sometimes the deflection angle a(f) is denoted as d(f).
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Figure 2.4: Effect of the weak gravitational lensing on the temperature angular power
spectrum as function of the phenomenological lensing amplitude parameter Aj that
rescales the fiducial CMB lensing power spectrum as Cf o ALC'Z> SACDM

off-diagonal components into the covariance matrix of observed temperature, and
large-wavelength mode of the lensing potential correlate CMB modes on smaller
scales. The Taylor expansion performed above remarkably simplifies the description
of the lensing effect on CMB anisotropies, however it is not accurate on all scales,

especially when looking at scales comparable to the deflections.

Assuming that both ©(£) and ¢(£) have the statistics of an isotropic, Gaussian
random field and are uncorrelated?®, we find

(0(£)6* (")) =P (e — ) (2.130)

. d2 /
CIT ~ (1 — 2RO)CTT / (£ - )P, O, (2131)
where we have defined half the total deflection angle power R?

$=_ <|v¢|> 4— 7640 ~3x107". (2.132)

The lensed temperature power spectrum to first-order in C’f ¢ differs from the
unlensed one by a term proportional to R® and by a convolution of the unlensed
temperature gradient power spectrum with the deflection power spectrum. As
shown in Fig. (2.4), the overall effect is to smooth the CMB acoustic peaks and to

Z8We neglect the correlation (T'¢) induced by secondary anisotropies such as the iSW and
Sunyaev-Zel’dovich effects.
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boost the small-scale power in the damping tail. Since weak lensing preserves the
brightness but alters the photons directions, the total variance of the temperature
field is conserved even though the power is reshuffled among different scales. For
an exact calculation of the lensed spectra in the curved sky framework, which relies
on real space correlation function methods and is commonly adopted in modern
Boltzmann codes, we refer the reader to Challinor & Chon (2002); Challinor &
Lewis (2005).

What about the polarization? The lensing effect on the CMB polarization is also
described as a remapping of the Stokes parameters ) & U by the deflection field.
Assuming no primordial B-modes, i.e. CPP = 0, the lensed power spectra to lowest
order in CY? are (Hu, 2000D)

. 2 pt
CTF = (1— *RY)CT® + / TR Clil o Ci” cos 2( e — 0),

(2m)?
(2.133)
2 e, ,
CgEE (1 —¢*R?) C +/ (€ —£))? C\e ngECOSz 20 — o),
(2.134)
BB ¢’ 4 / EE : 2
CZ - / (271')2 [e : (‘e — £ )] Cw £/|Cg/ Sin 2(@@/ — @Z/)’ (2135)

where ¢, and ¢, are the angles between n and £ and £’ respectively. Eq. (2.135)
tells us that the lensing of pure F-modes generates B-mode polarization, even if
initially absent. Qualitatively, lensing acts on CF¥ and C7F similarly to what
happens to the temperature: the unlensed spectra are convolved with the lensing
potential one, with a resulting blurring of spectral features and power shift to the
damping tail. Since the acoustic peaks in CFF are sharper than the temperature
ones, the fractional changes in the lensed E-modes are O(30%) near the acoustic
peaks (Challinor & Lewis, 2005).

Lensing induces an E- to B-modes power leakage which represents a contaminant
in the search for gravitational induced B-modes on large angular scales. In order to
get a rough estimate of the contamination, consider that the unlensed CF¥ peaks
around ¢ ~ 1000, so for ¢ < 1000 we can assume [£| > [€’| for the lensed B-mode
and find

= A d2e
P / €1 CECE" sin® 2(pu — o)
(2m) (2.136)

= %4’40 Rl e
gl

which is independent of ¢, corresponding to a B-modes white noise power spectrum
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Figure 2.5: Left panel: Angular power spectra of the CMB lensing convergence evaluated
considering linear (dashed line) and nonlinear (solid line) matter evolution. Right panel:
Comparison between the lensed and unlensed temperature (blue line) and polarization
E-modes (green line) power spectra, showing the signatures induced by weak lensing.

of amplitude around CPP ~ 2 x 1075 yK? for an instrumental white noise level of

~ buKarcmin.

CMB lensing reconstruction

If we assume to know the statistics of the unlensed CMB, it is possible to exploit
the information in the 4-point function of the lensed CMB to extract statistically
the lensing potential. As we have previously seen, the effect of the lensing is
to introduce small departures from Gaussianity in the CMB (when marginalized
over realizations of the lenses), or statistical anisotropy (for a fixed distribution
of the lenses). There are two main methods to detect the CMB lensing: one is to
measure the smoothing of the acoustic peaks on small angular scales induced by
lensing at the CMB power spectrum level (Reichardt et al., 2009; Dunkley et al.,
2010; Keisler et al., 2011; Planck Collaboration, 2014b), while the second method
involves measuring the peculiar mode-coupling induced in the CMB by lensing.
Methods that directly reconstruct the deflection field can either employ a maximum
likelihood approach (Hirata & Seijak, 2003) or optimal quadratic estimators (Hu &
Okamoto, 2002). So far, all reconstructed lensing maps have employed the optimal
quadratic estimation which is derived under idealized observational conditions, i.e.
the CMB is nearly perfect Gaussian field, as well as the lensing field, with negligible
mode-coupling induced by instrumental or foregrounds effect. Several papers have
investigated the effect of a number of additional sources of mode-coupling, such
as finite sky-coverage (Perotto et al., 2010; Namikawa et al., 2013), primordial
non-Gaussianity (Lesgourgues et al., 2005), higher-order mode-coupling induced

by lensing itself (Kesden et al., 2003; Hanson et al., 2011), and foreground biases
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(Fantaye et al., 2012; Osborne et al., 2014; van Engelen et al., 2014).

Let us briefly review the optical quadratic estimator which is based on the first
order perturbative expansion, similarly to Eq. (2.129) but truncated at first order.
Assuming the different CMB realizations to be lensed by the same lensing potential,
the off-diagonal components of the 2-point statistics of the observed fields X €
{T, E, B} read as

(X(E0) X" (02))orn = 0(E) + o Frso(a, £)6(E) + O(6?), L=ty +2,
(2.137)
where the average (-)cyp represent an average over CMB realizations and fyx
denotes the different coupling kernels between the CMB and ¢ which depends
on the given CMB observable X (see Hu & Okamoto (2002) for their precise
expression). By properly filtering the harmonic modes of the observables, we can

construct an estimate of the lensing potential field QAS as

4(0) = 4,(r) [ 4

Ao = [ S ot ) (1. 1) (2.139)

LX(01)X'(03)F,(£1,85), a=XX' (2.138)

The function A, (L) is a normalization that guarantees that the estimate is unbiased
when averaged over CMB realizations, while F}, is a filter function which can be
optimized to yield an optimal estimator and is, in general, a function of the observed
lensed and unlensed power spectra comprehensive of instrumental noise. The effect
of filtering is to match the observed CMB with its gradient. From the (unbiased)
estimated harmonic coefficients of the lensing field one can compute the lensing
potential power spectrum using one of the 3! combination of the observable fields
Q as

(B(L)ad(L')g) = 6°(L — L')[C7? + N[V, (2.140)

Here N éo) is the lowest order noise on the reconstructed lensing power spectrum
(often called Gaussian bias). Each combination of quadratic estimators provides a
different reconstruction noise level and it is possible to combine them in a minimum-
variance (MV) estimator in order to increase the S/N. The cleanest reconstruction
in general depends on the specific observational setup, but for low-noise experiments
the combination which has the highest S/N is the one exploiting E- and B-modes.
This is because the observed B-modes are a direct result of the lensing effects since

the primordial is expected to be small.

The CMB lensing reconstruction scheme outlined above has been derived within

the flat-sky framework, for completeness we provide here the full-sky analogue
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which has been exploited by the Planck team for the internal lensing reconstruction.
In this case, if we ensemble average over a fixed realization of lenses, the CMB

covariance matrix acquires off-diagonal element given by

(i Uy L
Cov[Xo,m Zogm,] = > (—1)M WxXZ , 2.141
OV[ Limy £ha 2] ]%:4< ) (ml Mo —M) £1£2L¢LM ( )

where the fields Xy, Zom € {Tom, Eem, Bem} and the precise expression for the
covariance response functions WX#, that tells how different temperature and
polarization modes couple to each other, can be found in Okamoto & Hu (2003),
while the quantities in parenthesis are the 3j Wigner symbols (introduced in
Ch. (3.1.2)). From Eq. (2.141) we can se that the off-diagonal information is
proportional to ¢y, and can thus be used to estimate the lensing potential. The
idea is to inverse-variance filter the observed sky maps X and Z and construct a

general quadratic estimator from the observables combination X7 as

o o5 (=DM ¢, ty L _
xLM[Xv Z] = Z WE?EQLX€1m1Z€2m27 (2'142>
2 l1lamima my Mg —M

where W7, ; is a set of weight functions that define the estimator x. Then, a

quadratic estimate of the lensing potential can be written as

bia =3[R ;;Mm (Zem — 20t |, (2.143)

m
where R*® is a normalization matrix and the mean-field term z}%, accounts
for known sources of statistical anisotropy in the map (such as masking, beam
asymmetry, and inhomogeneous noise), and it is usually estimated by means of
Monte Carlo (MC) simulations and subtracted to debias the lensing estimate
(Planck Collaboration, 2016a). The minimum-variance estimator can be obtained

from the individual estimators as?®’

v Ya PR REY

- , 2.144

where the sum is taken over the possible combination of estimators (17, EE, TE, .. .).

Current status of observations
CMB lensing is a fast evolving field of research. The first observational hints
of the lensing effects on CMB were found by Smith et al. (2007) and Hirata

29Under the assumption that RY% , = KK RI%.
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Figure 2.6: Status of CMB lensing measurements as of February 2016. Band powers
shown in the plot are from ACT, Planck full mission, POLARBEAR, SPT, and SPTPol.
The black solid line represents the theoretical lensing power spectrum for the best-fit
ACDM parameters obtained from the Planck 2015 temperature and polarization data.
The figure is taken from the Legacy Archive for Microwave Background Data Analysis
(LAMBDA) website (http://lambda.gsfc.nasa.gov).

et al. (2008), who cross-correlated properly filtered CMB maps obtained from
Wilkinson Microwave Anisotropy Probe (WMAP) with external LSS tracers. On
the other hand, the first direct evidence of a preference for a lensed CMB is due
to Reichardt et al. (2009) who combined Arcminute Cosmology Bolometer Array
Receiver (ACBAR) and WMAP data. With the advent of the high sensitivity small
scale CMB temperature experiment such as Atacama Cosmology Telescope (ACT)
(Das et al., 2011) and South Pole Telescope (SPT) (Keisler et al., 2011), the CMB
lensing potential reconstruction has become truly feasible for the first time, with
reported detection significance around ~ 4 — 60. The next step forward in CMB
lensing science has been made by the Planck team who detected the CMB lensing
power spectrum at a significance of about 250 and reconstructed an almost full-sky
lensing map using only temperature data Planck Collaboration (2014c).3Y The first
CMB lensing measurements using polarization data have been recently reported
by POLARBEAR (Ade et al., 2014b), SPTPol (Story et al., 2015), and Planck

(Planck Collaboration, 2016a): recent measurements are reported in Fig. (2.6).

30Consider that the Planck satellite is as sensitive to CMB lensing as COBE was to CMB
temperature fluctuations: T : kK = COBE : Planck.
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2.3 Weak Gravitational Lensing

2.3.3 LSS lensing

CMB photons are not the only ones that experience gravitational deflection by the
intervening LSS. Galaxy photons are also affected by weak lensing which causes
(i) the distortion the shape of galaxy images, and (ii) a change in their magnitude
and size (Bartelmann & Schneider, 2001): these two main effects are at the core of
Weak Lensing (WL) measurements. Here, we focus on the relationship between

the observables and the cosmological signal in WL.

Shear measurements
The most common quantity inferred from observations is the shear of galaxy images.
In the weak lensing limit (||, |x| < 1), the shear can be directly estimated from

the observed ellipticity € as follows
€ =Y + €ints (2.145)

where €, is the intrinsic ellipticity of source galaxies, for which current observations
suggest oy = +/(|€éme|?) =~ 0.4. Measurement of galaxy ellipticities are also
complicated by several observational systematics such as the point spread function
of the instrument and the blurring caused by atmosphere which have to be finely
controlled. Also in this case, what the theory predicts is the statistical correlation
of galaxy shears, i.e. the shear power spectrum (or correlation function). The
convergence (angular) power spectrum is equivalent to the shear power spectrum in
the weak lensing limit, i.e. Cj® ~ C}7. Moreover, radial information can be used
to perform a tomographic analysis of the WL signal by measuring the galaxy shear

in redshift slices. Considering two redshift bins ¢ and j, with associated radial

e dN; ; : . :
distribution of sources =%, we can write the tomographic cross-power spectra in
different bins as

(KoK ) = OR 05 O (2.146)

which can be related to theory through

oo 1. WEOIWF () ¢
Jo~ dx ff((xg P‘S‘S(fx(x)’x>

e (2.147)
oo dz i \Z (= 4
I 7o b 55<fx(2)’z>‘

Kikd
cp =

We recall that Eq. (2.147) assumes both Limber and Born approximations. The
observed auto-power spectra also include a shot-noise term due to random galaxy
shape, CF'* — CF'"" + §;;02,, /7, where 71; is the average number of galaxies per

steradian in the ¢-th redshift bin: a large number of sources increases the statistics,
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2 Cosmology and gravitational lensing

hence lowering the noise level. If we decompose the shear into a tangential and

Cross component as

7 = —Re[ye ], (2.148)
Yy = —Im[ye %], (2.149)

we can obtain a rotationally invariant linear combination of the cross-correlation

functions of v« and =, as follows:

2(0) = (%(0)7:(0)) £ (7 (0)7x(6))

1 oo . (2.150)
- f/ ACLCE™ Jo 4(£0),
21 Jo

where the Bessel function Jy (Jy) refers to the correlation function &, (£_). A

common estimator of the shear correlation function is ()

s o S wwlen(0:)en(0) £ ex(Bi)ex(6))]

£+(0) . w : (2.151)

where all galaxy pairs (7, j) separated by an angular distance |6, —6;| € 6 contribute

to the same angular bin with their respective weights (w;, w;).

An important systematic effect that has an impact on the above estimator is the
intrinsic galaxy alignments due to tidal forces (Hirata & Seljak, 2004). In fact,
Eq. (2.151) estimates (€.) = &4 + &+ £ST, where €1 measures correlation between
the intrinsic ellipticities of neighboring galaxies (known as IT) and ¢! is sensitive to
correlation between foreground Galaxy Intrinsic ellipticity and background galaxy
shear (known as GI). The modeling of galaxy alignment is a very active and

debated area of research, see Kirk et al. (2015) for a review.

Intrinsic alignments represent a potential contaminant also to CMB lensing-galaxy
lensing cross-correlation measurements, entering the 2-point function as a (k1)
term. Hand et al. (2015) measured for the first time the cross-correlation between the
ACT CMB lensing and the galaxy convergence of Canada-France-Hawai Telescope
(CFHT) Stripe 82 (CS82) and reported a lower amplitude with respect to the
expect signal. Troxel & Ishak (2014) showed that intrinsic alignment contamination
could account for a ~ 15% reduction of the observed discrepancy; these findings
have been later confirmed by Chisari et al. (2015) who modeled the impact of
the intrinsic alignment with a model based on early-type3! galaxy population to
CMB lensing measurements, pointing out that at z 2 1.2 alignments remain largely

unconstrained. Larsen & Challinor (2015) have considered the impact of intrinsic

31n this context it means red galaxies.
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2.3 Weak Gravitational Lensing

alignments of spiral galaxies on the CMB lensing-galaxy lensing cross-correlation
using the quadratic alignment model, finding the signal to be similar in shape with
respect to the linear model but with opposite sign, hence it can potentially reduce

the overall impact.

Magnification bias

The size amplification is called magnification and leads to a fluctuation in the size
and the flux of individual galaxies. Two competing effects are at play: one one
hand WL of photons stretches the observed area and dilutes the number density,
on the other it changes the apparent brightness and allows galaxies in the survey.
In a flux-limited survey, the number density of background galaxies is expected to
be affected through magnification effects due to the foreground galaxy distribution.

Let us see how.

In presence of lensing the galaxy flux is magnified by f°" = uf*, where f°* and
f? are is the observed and intrinsic galaxy flux respectively. In the WL limit it can
be shown that N (> ), the intrinsic counts of sources with observed flux greater
than S, is related to the cumulative source counts N(> S) observed in a given
direction through (Bartelmann & Schneider, 2001)

N(> S f) = p* ' (A)N (> S). (2.152)

Here, « is the logarithmic slope of the cumulative number counts of galaxies at
the faint end, a = dk’%ﬁbﬂm. Thus, if @ > 1 (a < 1), the observed number
density of objects is enhanced (decreased) by lensing: this effect is the so-called
magnification (anti-)bias. Since |k| < 1, the magnification p can be approximated
as 4~ 1+ 2(a — 1)k and the observed number density of galaxies is modulated by

the foreground matter distribution as

5;75(1, z) ~ 5{(“ )+ 2(01(2) — Dr(f,z) (2.153)
=0y (h, z) + 0% (1, 2),

where 5;1(ﬁ, z) is the intrinsic galaxy clustering term. By substituting in Eq. (2.153)

the expression for the convergence k - of the sources in the redshift bin around z; -

we get
5 (R, z) = 3;2;“ Hh(’i)u + 2)x(2) /:O dz (1 - ;:éj%)(a(z/) - 1)‘5:,. (2.154)

Cosmic magnification measurements can be carried out by correlating the angular

positions of background and foreground galaxy populations (see Scranton et al.
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(2005); Gonzalez-Nuevo et al. (2014)) and by counting galaxies (Negrello et al.,
2010). Magnification bias can be either a source of information (Hildebrandt
et al., 2013) or a nuisance depending on the analysis performed and it can lead
to substantial biases if not properly accounted for, as shown for CMB lensing-
galaxy density (Bianchini et al.,; 2015) and iSW (CMB temperature-galaxy density)
measurements (LoVerde et al., 2007). The high-z DSFG detected by Herschel
have a steep integrated number counts at the limiting flux, hence are potentially

sensitive to the magnification bias as we will see in Ch. (4).
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Chapter 3

CMB-LSS cross-correlation:
statistics and datasets

Statistics: the mathematical theory of ignorance.

—MORRIS KLINE

Cosmology is intrinsically entwined with statistics. There are threefold reasons
for this. Firstly, given the huge size of cosmological structure it is impossible to
follow the evolution of all components in a deterministic way. Secondly, we do not
observe along a single spatial hyper-surface, rather we have direct observational
access to our past light-cone, which means that we see objects at different stages of
their evolution. Thirdly the generation of primordial inhomogeneities is an intrinsic
stochastic process and as such, we can just predict the statistical properties of
cosmological fields (such as the matter density contrast d or the intensity of CMB
temperature fluctuations). The main implication of these remarks is that we
should model the observable Universe as a stochastic realization of a stochastic
ensemble. Moreover, in the vanilla inflationary framework, the initial perturbations
are Gaussian and adiabatic meaning that the study of Gaussian random field
(GRF), with a specific focus on isotropic and homogeneous ones, is pivotal in

cosmology.

This chapter mainly deals with the methodology at the core of the analyses presented
in this thesis and with the exploited datasets. We start by describing cosmological
random fields with a special focus on the mathematics on the sphere. Then, we
discuss the spectral estimation problem in the light of cosmological surveys, while

in the last part of the chapter we present the Planck and Herschel datasets.

3.1 Random Fields

3.1.1 3D Random Fields

We can describe a perturbation (calculated at a given time ¢) as a random field

f (), which basically means that we assign a random number at each point € R
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3 CMB-LSS cross-correlation: statistics and datasets

according to a probability density function P[f(x)].! Here, P[f(x)] is a distribution
that gives the probability of realizing a particular field configuration.? Strictly
speaking, a random field is a collection of N random variables f(x;) with z; € R™;
the set of functions is called an ensemble while each individual function represents

a realization of the ensemble.

The correlators of the fields are the expectation values of the product of the field
at different locations (and times). The 2-point correlation function (2PCF) is
defined by

f(@.y) = (f(@)f(y) = [ DIPIAf@)f () (3.1

where the integral is a functional integral (or path integral) over the field configura-
tions. The requirements of statistical isotropy and homogeneity translate into the
following constraints on the correlation function: &(z,y) = (R 'x, R™'y) for the
former and &(x,y) = £(x — y) for the latter, where R is a generic rotation matrix.
Combining the two together we find that the 2PCF only depends on the distance
between points, i.e. {(x,y) = &(|x — y|). The same calculations can be performed
in the harmonic domain by Fourier transforming the field adopting the following
convention:

f) = [ Er f@)e ™ wd f@) = [ Giwe @)

Generically the Fourier transform is complex but for real valued fields we have that
f(k) = f*(—=k). Then, the 2PCF in Fourier space than reads as
* (1.0 35¢D ’ 271’2
(f(k)f*(K")) = (2m)°07 (k — k') =5 Pr(k)
= (2m)°6" (k — k') Py (k)

(3.3)

where Pr(k) is the dimensionless power spectrum and the homogeneity and isotropy
are enforced by the delta function and the dependence only on the module of k.

The 2PCF and the power spectrum are a Fourier transform pairs:

G- = U@ W) = [ (s s 10 ()

1 ik-(x—
:E/dlogkpf(k)/dQek( v,

(3.4)

'We will consider centered field, i.e. (f(x)) =0 for the sake of clarity. This is not an issue since
the mean can always be subtracted from the field.

2The probability that the field f will have a given configuration between f(z) and f(z) + df(z)
is calculated as dP = P[f(x)]|lly df(x) = P[f(x)|Df.
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3.1 Random Fields

After the angular integration, Eq. (3.4) reduces to

é(@,y) = [ dlogkPy(k)jo(klz — yl). (35)

where jo(z) = sinz/z and the variance is computed as the 2PCF at zero-lag,

0% = £(0) = /dlogwf(k;). (3.6)

Higher-order correlations can be evaluated by averaging the product of n fields;

some of the most studied polyspectra are the 3PCF or bispectrum
(f (K1) f (ko) f(ks)) = (2m)° Bk, ko, Fes)6" (e + ks + k), (3.7)
and the 4PCF or trispectrum

(f (k1) f(Ra) f (k3) f(Ra)) = (2m)°T (e, koo, eska)d” (k1 + ko + ks + k). (3.8)

Gaussian Random Field

This class of random fields is of particular relevance in cosmology due to the
high-level of Gaussianity predicted by inflation for primordial fluctuations. For
(homogeneous and isotropic) GRF, P[f(x)] is a Gaussian functional of f fully
characterized by its power spectrum?, or by the 2PCF equivalently. If we discretize
the field in N pixels and represent it as a collection of f; = f(«;) in a N-dimensional
vector f = [f1, fa, ..., fn]|T, the multivariate joint probability distribution of the
GRF has the following form

o fiC i

P[f] x ———— (3.9)

\Jdet(C)’

where C;; = (fif;) is the covariance matrix. Since the Gaussian is even under parity
around the mean, any odd expectation value vanishes, e.g. (f(x1)f(x2)f(xs3)) =0,
while any even higher-order correlation function can be written as sum of 2PCF
products: this result is known as Wick’s theorem (or Isserlis theorem) and can be

expressed as

(f(x1)f(x2)f(x3)f(xa)...) = All possibile 2-point contractions.  (3.10)

3Since the mean is zero.
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3 CMB-LSS cross-correlation: statistics and datasets

3.1.2 Fields on the sphere

Nearly all cosmological observations, from CMB to galaxy surveys, provide us
with a sampling of 3D random fields projected on the sphere, mostly in the form
of two-dimensional sky-maps.* The information content hidden in such maps is
usually probed by means of harmonic analysis on the sphere. A popular observable
that characterizes the statistical properties of a given cosmic field is the angular
power spectrum C} and its reconstruction enables a direct comparison between

models and data.

It is common practice to decompose the observed field X (11) into spherical harmon-
ics, a frequency-space orthonormal basis for square-integrable, i.e. [ dQ|X (0)]* <

00, as:
[eS) 4

X0) =YY 2 Yo (h), (3.11)

{=0m=—¢

where the spherical harmonic coefficients are given by

Tom = | X(h)Y, (f)d. (3.12)

S
The spherical harmonics Y, are the eigenfunctions of the Laplacian on the sphere
Vi, = e g@ (sm@ ) + Sle 7 aiQ, and are described by two integers, the multipole
¢ and the azimuthal parameter m that satisty V2, Y, = —€(0+1)Y, and 0,Ys, =

1mYy,. We recall below some useful properties:

/2 dQ Yy, (R)Y, (d) = 65,05 Orthonormality (3.13)
S
> Y (R)Y,(R) = 67 (R — 1) Completeness (3.14)
Im
20+ 1

Zng n)y, (n') = o Py(fh - 7') Addition Theorem (3.15)

where P,(z) are the usual Legendre polynomials. The phase of Yy, can be chosen
such that Y, = (=1)"Y,_,,, so that for a real valued field we have zj,, =
(—1)m$g —m-

Under the assumption of statistical isotropy, for a finite variance field, the mean of

the spherical harmonic coefficients is (x,,) = 0, while their covariance is given by

4This especially applies when distance information about the sources is unavailable, nevertheless
the quantity of interest can always be projected on the sphere, as is the case for tomographic
analyses of LSS.
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3.1 Random Fields

where C*X is the angular power spectrum of X which is related to the angular
2PCF C*¥(0) through (see Eq. (2.73) for the derivation)

20+ 1

CXX(Q) — Z 47r

14

1
CxX = 27?/ dcos 6 C**(0)Py(cos ). (3.18)
-1

CITP/(-7) (3.17)

It is also possible to expand the product of two spherical harmonics in terms of

spherical harmonics as

4 m m M 00 0 (1),
(3.19)

where the strange quantities in parenthesis that we have introduced are called the

ng(ﬁ)n/m,(ﬁ):g\; (20+ 120+ 1)(2L + 1) ( ) ) (e v L) )

Wigner 35 symbols (Varshalovich et al.; 1988). Integrating the above expression

over the whole sphere one finds the Gaunt relation:

Gk = /S D Vi () Yo (2) Y00 ()
:\/(2€+1)(2€/+1)(2L+1)(5 v L) ( v L) (3.20)

47 00 0 m m M

Basically, Wigner 37 matrices are a rescaling of the Clebsch-Gordan coefficients
and describe the quantum mechanical composition of two angular momentum
eigenstates into a third one. The selection rules for Wigner 35 symbols, i.e. when

they are non-null, are given by

(40 + L is even, (3.21)
-0 <L<l+/0 (3.22)
m+m'+ M = 0. (3.23)

These objects are somewhat nasty to calculate and are at the core of the Pseudo-Cj
method (PCL) methods to calculate the masking induced mode-coupling, as we
will see in Sec. (3.2). Harmonic calculations on the sphere can be performed on the
computer with standard packages for CMB data analysis such as HEALPix® (Gorski
et al., 2005) and SHAT (Stompor, 2011). The basic idea is to tesselate the sphere
according to some pixelization scheme and to discretize the function into maps. As
an example, for HEALPix, the resolution of the grid is controlled by the parameter
Niige = 2% (where k € N) which fixes the total number of pixels Ny, = 12N2

side* In

Shttp://healpix.sourceforge.net
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particular, spherical harmonic transforms in Eq. (3.12) are operatively estimated as

Q) ZX )Y/ (p (3.24)

% is the solid angle subtended by each pixel p. Another complication

that arises from pixelization is that we only know the value of the field averaged

where (2, =

over the pixel area: the effect is an amount of degradation of the information below
a certain scale set by the size of the pixel (basically it acts as a low-pass filter). A
way to account for this bias is to deconvolve the reconstructed spectrum for the

pizel window function p, (C9™ = piCy).

Before concluding this subsection, let us take a look at the near future: most of
the upcoming cosmological surveys will carry out large and deep observations of
the sky, providing both angular and redshift information about the cosmic fields.
Thus, a formalism for analyzing function on the 3D ball - a family of concentric
spheres (shells) indexed by a continuos radial parameter, such as the redshift z -
will be required. Tomographical analyses (see Ch. (5)) represent a first step in this
direction: the idea is to slice the data in redshift bins and then perform the usual
2D spherical analysis. A natural decomposition scheme for full-3D analyses is given
by the spherical Fourier-Bessel formalism, while extensions to wavelets (Lanusse
et al., 2012; Leistedt & McEwen, 2012) and radial 3D needlets (Durastanti et al.,
2014) have also been investigated.

3.1.3 Projected fields

Let us now work out the connection between a 3D field X3P (x) and its 2D
counterpart X2P(fi), projected on the sphere and integrated along the light-cone

according to some arbitrary weight function W= ():°
X2P(@) = [ d WX ()X (v, x). (3.25)
Using the Rayleigh’s expansion

e = 4 N7 i, (kx) Y, (K) Yo (1), (3.26)

Im

6To avoid a crowding of equations we restrict to the case of a flat Universe, so that fx(x) = x.
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we can Fourier transform the 3D field X3P (yf, x) and obtain

d3k

X3P (xh, x) = / 2y (k,x)eik'ﬁ"
T
(3.27)
=4y / (1, X (k) Y5 (&) Yo (0.
In this way, the projected field becomes
2D ( X( Pk ap , . (1 R
XP(@) = 4r 3 i [ G P 0 RV, (Vi (), (329
and the spherical coefficients read as
v ' &Pk sp ~ (T
v = 47" [ WX () [ g X0 R (329)

We calculate the angular cross power spectrum C;*Y by taking the ensemble average

of (Temy},,) as

C;Y = (4n)° / dx WX (x) / dx' WX (x)
Bk A3
| Gy

27)% (21) <XV3D(k7 X)Y3D* (K, X,)>j€(kX)j€’(k?/X/)YZn(lA{)n/m/(f{/)
d3k

_ (4%)2/dXWX(X)/dX/ WY(X/)/ (27)3

:i / dx W (x) / X' W () / k? dk Py (ks x, X')je(kx)je(kx)

Py (k; x, X)Je(kx) e (k') Yo (K) Yerr ()

(3.30)

where we used the definition of (isotropic) 3D cross-power spectrum (X (k, x)Y*(k’, x')) =
(27)36P (k —X') Pxy (k; x, x') and the orthonormality condition of spherical harmon-

ics. Summing up, the ezact relation is
2 . .
CX =2 [axw () [ WY () [ 2 dk Py (ki e, X Djelkx) (k). (3:31)

Limber approximation

The Limber approximation (Limber, 1953) is a handy tool whenever integrals of
Bessel functions appear. When deriving it, one usually assumes small angular
separations (or large multipoles /) and that some of the integrand functions vary
slower with respect to others. The idea is that if f(x) is a smooth function, then
Joedaf(x)J,(x) = f(v) + O(1/v?), where v = £ + 1/2; this can be written in the
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following form
2 [ b f0ekn)elhy') = Wf()”() [1 ; 0<;>] (3.32)

where the presence of the d” tells us that the integrand is dominated by the
region y ~ x’, and the goodness of the approximation gets better as { — oo,
i.e. the corrections are O(1/v?) (see LoVerde et al. (2007)). Substituting the
above expression in Eq. (3.31) (and integrating out the 67), one finds the Limber

approximated angular power spectrum:

o dy (+1
cX :/o XQWX(X)WY(X)PXY( N Q,X)‘ (3.33)

In literature the power spectrum in Eq. (3.33) is sometimes evaluated at v = /¢
(as will be the case in Ch. (4) and (5)), which increase the error from O(£~2) to
O(¢'). The approximation is correct to O(1%) for £ > 10. An extended Limber
approximation, in the sense that exploits higher-order terms in the Bessel integral
expansion, has been developed by LoVerde et al. (2007). For completeness, we

write below the analogous of Eq. (3.33) with the integration in redshift space:”

Recall that the comoving distances y should be replaced by fx(x) for non-flat
cosmologies and that Limber approximation is valid as long as (i) the sources
stretch in a wide range of distances Ay and (ii) vary smoothly, i.e. £/x x Ay > 1
(see Simon (2007); Bernardeau et al. (2011)).

3.2 Spectral estimation

The scientific exploitation of any cosmological dataset is just the tip of the iceberg:
the data analysis that allows us to extract science from observations is a complex
and iterative process which requires both computational and physical solid skills.
Having in mind the CMB field, the reduction of a dataset usually can be split in

the following sequence of steps:

_ 5D(w—x0)
)| = oo

root of g(x). In our case g(z) = x(z) — x(2) = [y % — Iy %, so that ¢'(z) = o)
and §7[x(2) — x(2)] = £ ()87 (2 — &)

C

"In order to switch the Dirac delta from x to z recall that 6°[g(x)] where z is the
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3.2 Spectral estimation

e Pre-processing: the goal is to prepare real data so that can be fed to the
subsequent pipeline steps. Here, the raw time-ordered data (TOD) collected
by the detectors are calibrated and the time-domain systematics are generally

flagged and/or removed.

e Map-making: after characterizing the instrument’s noise specifics, the
different frequency maps of the observed temperature and polarization are
extracted from the cleaned TOD.

« Component separation: the available spectral information is used to isolate
the emission from all other (astrophysical) components in the data, hence
singling out the CMB signal. One of the outcome of this pipeline step is the
production of ancillary data. Though not strictly correct, we can insert in
this step the production of additional maps, such as the CMB gravitational

lensing convergence, derived from the T" and P separated maps.

« Power spectrum estimation: CMB temperature 7" and polarization E-
and B- modes auto- and cross-power spectra are reconstructed from the maps,

along with spectra of derived fields such as lensing k.

o Parameter estimation: the estimated set of CMB power spectra is com-
pared with the theoretical models to study the degeneracies in the parameter

space and infer best-fit parameters, usually by means of Bayesian analysis.

3.2.1 Power spectrum estimators

Throughout my thesis [ have mainly been involved with the last two steps of the
CMB pipeline, here I will focus on the power-spectrum estimation techniques: since
the statistical properties of GRF are completely described by their power spectra,

spectral estimation is a pivotal step.

There exist a variety of well-established methods to recover the underlying angular
spectra from observations. In principle, optimal maximum likelihood algorithms
can be applied to the spectral estimation problem, assuming that the pixel-pixel
covariance matrix is known. The idea behind these methods is the following:
considering a data vector z; (e.g. the CMB temperature in a given pixel) of length
N, with the x; being Gaussian distributed, then the likelihood function reads as

exp (—%xTC_1x>

L) = Nt (©)

(3.35)

Here C, is the power spectrum to be estimated and the covariance matrix C'

(in pixel space) can be written as the sum of signal S;; and noise NN;; terms as
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Ci; = (wiz;) = Sij(Cy) + N;;. From this, maximum likelihood solution can be found
iteratively with Newton-Raphson algorithm (Bond et al., 1998) or with quadratic
maximum likelihood estimators (Tegmark, 1997). Despite being optimal, these
methods are computational expensive and require O(Ng’ix) CPU time (as well as a
good knowledge of the covariance matrix), and become prohibitively for datasets
with Npix = 10°.

As a result, PCL techniques have emerged on the market, see Yu & Peebles (1969);
Hauser & Peebles (1973); Wandelt et al. (2001); Hivon et al. (2002); Efstathiou
(2004). The idea is to split the estimation of Cy in two steps: a biased estimate C,
of the power spectrum is first obtained, and then corrected in the harmonic domain
for all the different biasing effects such as the beam function, the pixelization, the
mapmaking, and mode-mode coupling induced by masking. Schematically, the true
power spectrum and the initial estimate are related by the mapping C, = f (Cyp),
where the function f encodes all the biasing effects. If we linearly expand it, we can
rewrite the previous relation in matrix notation as <égl> ~ > yapeCy+ Pe, where
{ape, Be} are the coefficients that approximate the effect of f, and then invert it
to recover the true spectrum as Cp = oz[,é(@ — B¢). The PCL method is very fast,
requiring O(Nsiéf) CPU time and it is nearly-optimal for temperature (and scalar
fields) in practice.® Let us see the details of the method (for spin-0 fields).

From a statistical point of view, an unbiased estimator of the (cross-)angular power

spectrum is given by (hereafter the hat X denotes estimated quantities):

. 1 d
XY _ 2 : *

m=—~{

Spherical harmonics are particularly appealing because they are statistically or-
thogonal for full-sky Gaussian-distributed sky-maps, i.e. the covariance is diagonal
Covyy o 68, and the power spectrum fully characterizes the behavior of the field.
However, real-world observations have to deal with a number of limitations and
issues, such as the finite instrumental spatial resolution, the anisotropic noise, and
asymmetric beam response. Moreover the incomplete sky coverage, motivated for
example by foreground contamination or the instruments scanning strategy, induces
a mode-coupling and a power leakage between different multipoles, as well as an
overall downward shift of power (Hivon et al., 2002; Efstathiou, 2004). Consider
a position dependent weighting scheme W (n), i.e. the mask, whose harmonic

expansion is W(n) = >, wem Yy, () and its power spectrum is Wy. Then the

8The problem with the estimation of polarized spectra is the spurious mixing of E- and B-modes
(E-to-B leakage) that has to be taken into account. Several methods have been proposed to
treat such effect, see Lewis et al. (2002); Bunn et al. (2003); Grain et al. (2009).
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pseudo-z4, of the masked field X (fi)) = X (A)W (f) are given by:
Fon = [, XR)W (@)Y, (3)d0
= 3 e [ AQ Yoo ()W ()Y, () (3.37)
o

= Koo Wz,
el /
where the kernel K that describes the induced mode-coupling reads as

Kot W) = (<) 0o Gt (3.38)

ellm//

The well known MASTER (Hivon et al., 2002) (or XSPECT, the cross-spectra extension
by Tristram et al. (2005)) approach to obtain unbiased but slightly sub-optimal

multipole estimates relates the pseudo-spectrum
cxv - L S F b (3.39)
to the underlying power spectrum C) as

(CF) =" MwCiY, (3.40)
Z/

where My is the coupling matriz

2
, 6 6/ g//
Z(zwﬂ)wg,,(O . 0) (3.41)
E//

The finite size of the observed sky patch (of area Ags) approximately determines
the smaller multipole that can be recovered, (i, ~ 7/ VAops, and the width of
Myp, that characterizes the amount of mode-coupling. The basic idea is to invert
eq. (3.40) in order to recover the underlying power spectrum, however for small
sky fraction fg, = ﬁ Js2 W2(1)dS2, one needs to bin the pseudo-power spectrum
and the coupling matrix, so that the estimator of the true cross-bandpowers C‘f Y

writes

éi(y — Z KL_LI//PL/géz)(Y, (342)
L't

where L is the bandpower index and the binned coupling matrix can be written as

Kip =Y PoMuw By By paFrQuu. (3.43)
o
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Here Pp, is the binning operator and @)y is its reciprocal. To correct also for
angular resolution, finite pixel size and filtering applied to TOD, we added to the
binned coupling matrix the beam function (for the observed field X) B;f, the pixel
window function py, and the effective filtering function Fy». When dealing with

auto-power spectra of maps comprehensive of noise, Eq. (3.42) gets modified as

CX = 3 Kb PueCFX = (N ) 0), (3.44)

L't

where (N ~X%)mc is the MC estimate of the average noise pseudo-power spectrum.
If the true power spectrum varies slowly with respect to the coupling matrix and/or

fexy 18 large, eq. (3.40) becomes

(CF)y ~ O My = fay O (3.45)
7

which is the so-called f, approximation (Komatsu et al., 2002). For the analyses
discussed in Ch (4) and (5) and performed during my Ph.D., I have developed a
code to compute coupling matrices and estimate power spectra of spin-0 masked
maps. The computational bottleneck is represented by the calculation of the
Wigner 35 symbols: to this end, I have wrapped the FORTRAN rc3jj.f routine
from the SLATEC library® into flexible Python code which calculates the coupling
matrix My, as well as other quantities, and can be efficiently interfaced with usual
HEALPix-based codes (such as the Python implementation called healpy!?). Just
as an illustration and example of how a coupling matrix can appear, we anticipate
here the mapping in the case of the H-ATLAS dataset considered in this analysis.
In the left panel of Fig. (3.1) we show the unbinned coupling matrix My computed
for the H-ATLAS mask (shown in the right panel of Fig. (6.2)) that tells us how
the different harmonic modes are coupled to each other. As previously mentioned,
the width of the diagonal is roughly determined by the sky coverage and mask
topology: to highlight this aspect, we plot slices through My (at fixed ¢') in the
right panel of Fig. (3.1).

3.2.2 Covariance estimators

An estimate of the power spectrum means almost nothing without the associated
covariance matrix. Error bars must be assigned to asses the quality or the signifi-

cance of measurements and, for example, the full covariance matrix is needed to

Shttp://www.netlib.org/slatec/
Onttps://healpy.readthedocs.io/en/latest/
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Figure 3.1: Left panel: Coupling matrix Myy evaluated for the H-ATLAS mask shown
in Fig. (6.2). The main diagonal structure, whose width determines the extent of the
mode-coupling, is visible. Right panel: Slices through the coupling matrix shown in the
left panel.

perform the further pipeline steps such as the parameter estimation. The covariance

of the power spectrum estimator CX¥ defined in Eq. (3.36) is:!!

Cov(CFY, G = (CFF = X)X - )
1

= Yoo Yoy ) — CL¥ O — CEX€7
BT D@+ 1) & mbinen i) = O Gt = CERT

+CErerT
1
(204 1)(20" + 1) n%n:

<5U€my;m> <$€’m’y;'m'> + (1’£m$5/m/> (yzmy;’m’>

¥ i) T} — CFVCEY

XY CrXayY o CFYCXY XY

:W+—2£+1 ££’+—2£+1 Sy — CEETT
Ogp XY XY XX AYY

:%+1m CXY + ey

(3.46)

Then, the cross- and auto-power spectrum variance associated to a given multipole

are respectively

1

(ACHY)? = o= [(G™)? + G CYY | (3.47)
2
XX\2 _ X X\2

' Assuming that the fields are Gaussian, hence neglecting the connected part (Temyj,, Tem Yprp )e-
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with the last one being the same as Eq. (2.72). Let us make a couple of remarks.
First of all, if the maps being analyzed are comprehensive of noise (as in the
real-world), then the auto-power spectra appearing in the above equations must
include a noise term, i.e. C;** — CX* + NXX. Secondly, in the incomplete sky
case, things become much more nastier and a full analytical treatment is virtually
unfeasible. Several authors (Efstathiou, 2004; Tristram et al., 2005; Brown et al.,
2005) have proposed analytic approximations if the underlying power spectra meet
certain criteria, for example if they vary slow with respect to the coupling matrix.
In the zeroth-order approximate formula for power spectrum error bars, known
as the Knox formula (Knox, 1995), the fractional error on Cy typically scales as
1/ \/E . Although it is helpful for an assessment of uncertainties, it is known to
underestimate errors and does not account for the mode-mode coupling and the
E-to-B mixing. We will discuss in greater detail these approximations and compare
different covariance estimators for cross-power spectra in Ch. (4). The covariance
can also be estimated numerically by means of MC simulations with resampling
techniques. There exist different ways to calculate the covariance, each with their
respective advantages and drawbacks. Here we list the most common ones adopted
in literature for cross-correlation analyses, mainly developed for iSW studies, see
Cabre et al. (2007); Giannantonio et al. (2008) for thorough discussions.

e MC method 1: Perhaps the most used estimator in literature, it consists in
measuring the cross-power spectrum (or 2PCF) between N, random maps
of field X, obtained from a fiducial model, and the observed maps of the
field Y. This method is fast and straightforward to implement. Issues: it
is model-dependent (like all MC approaches), it does not account for the
variance in the Y maps (this is called the realization bias since we have only
one realization of the Y field), and it assumes no cross-correlation between
the fields (the so-called correlation bias, but if the expected signal is weak, it

should not represent a large bias).

e MC method 2: It tries to improve MC1 by measuring the cross-power
spectrum between random (MC generated) maps of the X field (from the
underlying model) and random Y field maps. Issues: it is somewhat more
time consuming and still model-dependent but has no dependence on any

observed maps unlike the MC1.
« Jack-knife (JK) method: The idea is to divide the Y field (e.g., the LSS

tracer map) into M patches to create M subsamples (of approximately the
same area) by neglecting each patch in turn and evaluating the covariance
between them. Issues: it underestimates the error, results are dependent

on the size and number of discarded patches, it assumes independence of
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different patches (not always the case), but it is model-independent.

The mock maps used to estimate covariances can either be obtained through
HEALPix via the synfast routine, or from N-body simulations. But what are
the errors on the errors? The number of simulations exploited is important in
determining the covariance matrix estimation convergence: Taylor et al. (2013)
have shown that the fractional noise in a covariance matrix of Ny x Ny elements,
obtained from N, realizations, can be estimated as \/ 2/(Ngim — Nqg—4). To

numerically estimate the covariance with MC1 and MC2 methods, one resorts to

the sample covariance matrix:

Covip = 2 (G = {CE ) (CpT = (G e, (3.49)

Nsim - i=1
while for the JK method the estimator becomes

M =138 axvi _ axvyy (@XYi _og
Covip = — 7= 2(C0 7 = {CENCL = (CEY)). (3.50)
=1

3.3 Datasets

As anticipated at the beginning of this Chapter, we dedicate the remaining part to
provide a brief and introductory description of the most important datasets that
we exploit in this thesis. The data, and their combination, will be treated and

discussed quantitatively in the following chapters.

3.3.1 Planck

The Planck satellite is a European Space Agency (ESA) mission devised to the
measurement of CMB anisotropies and it represents the third generation of spatial
missions devoted to CMB physics, after COBE and WMAP. It was launched on
14th May 2009 (together with its companion ESA’s Herschel satellite) towards
the second Lagrangian point L2 and has collected data until October 2013. The
nominal mission data, released in 2013, consists in 15 months of temperature-only
observations, while the full mission data comprehends all the 30 months of the

High Frequency Instrument (see below) temperature and polarization data.

The Planck telescope is an off-axis tilted Gregorian design, with the optical system
composed by a primary mirror of about 1.5 m and the secondary, which focuses

the radiation to the detectors, of about 1 m. Their operative temperature is
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approximately 45 K. Planck’s focal plane contains two separate scientific instru-
ments: the Low Frequency Instrument (LFI) (Bersanelli et al., 2010), an array
of radiometers covering three bands centered in 30, 44, and 70 GHz, and the
High Frequency Instrument (HFI) (Lamarre et al., 2010), and array of microwave
spider-web bolometers operating at higher frequencies from 100 GHz to 857 GHz.
Corrugated horns serve as wave-guides to collect the radiation to the instruments

detectors. Below we provide a brief description of the two intstruments:

« HFT: it observes the sky in six frequency bands centered at 100, 143, 217, 353,
545, and 857 GHz, thus allowing for a characterization of the cosmological
CMB signal and to study both Galactic and extragalactic foregrounds. HFI
detectors are bolometers that, depending on the placement on the grid
wires, can be sensitive only to the intensity of the incoming radiation or to
polarization as well. The former are called spider-web bolometers and collect
the CMB radiation through a spider-web like grid (to enhance sensitivity,
robustness to vibrations and to reduce the cosmic rays cross-section), while
the latter are called polarization sensitive bolometers. However, bare in mind
that only the four lower frequencies are polarization sensitive. The angular
resolution (called beam) of the different channels depend on the whole optic
chain and can be estimated from observations of planets (like Mars, Jupiter,

and Saturn): for HFI the effective beams vary between 10’ and 5’

o LFTI: it is designed to measure the microwave sky in three bands centered at
30, 44, and 70 GHz. The instrument is composed by differential radiometers
in the same fashion of COBE and WMAP, though they represent a major step
forward in terms of performances. LFI horns are displaced in the focal plane
around the HFI bolometers because since they operate at larger wavelengths,
they suffer less from optical aberrations. The number of radiometers is 22, all
of them being sensitive to polarization. Their angular resolution is about 33’,
28’ and 13’ at 30, 44, and 70 GHz respectively. Data gathered by LFT are
particularly important for monitoring the low frequency Galactic foregrounds,
the large scale CMB power spectrum and in particular polarization data can

be exploited to study reionization.

To achieve the required sensitivity needed to map the microwave sky at high
resolution, the noise level must be suppressed by cooling the instruments down
to cryogenic temperatures. In particular, LFI detectors require an operative
temperature of about 20 K, while the HFI ones have to be cooled down to 0.1 K:
this is achieved with a cooling chain that mixes passive and active cooling system.
Schematically, the (active) cryogenic system comprises three different coolers that

allow to reach the desired temperature: (i) an hydrogen sorption cooler that cools

72



3.3 Datasets

the LFT focal plane to 20 K and provides a pre-cooling to HFI, (ii) a Joule-Thomson
cooler based on “He which cools the HFT focal plane down to 4 K, and (iii) a
3He/*He dilution cooler which is able to bring the temperature of the HFT focal
plane down to 100 mK.

Planck’s scanning strategy has been designed to optimize the sky coverage, the
data redundancy and to perform polarization measurements. Planck spins at 1
rpm and its spin axis is approximately oriented with the Sun-L2 axis, so that its
solar panels always face the Sun, and to minimize straylight and thermal radiation.
The LOS of the telescope is tilted of about 85 deg with respect to the spin axis.
What is called survey is an almost complete scan of the sky that is performed in 6

months: the full mission data consists of ~ 5 surveys.

The broad spectral coverage of Planck allows it to characterize and separate the
diffuse foregrounds (Planck Collaboration, 2015b). In particular, six types have
been investigated in temperature: synchrotron emission; free-free emission; Galac-
tic dust thermal emission; dust anomalous emission (from spinning dust); three
carbon-monoxide (CO) rotational lines; thermal Sunyaev-Zel’dovich. Instead, the
sky components analyzed in polarization, in addition to CMB, are the synchrotron
and thermal dust emissions. Foreground maps are obtained using CMB component
separation techniques: the four methods exploited in Planck are described in
Planck Collaboration et al. (2015) and can be divided into two types. The first
kind of methods, by only assuming the knowledge of the blackbody spectrum of
CMB, remove foregrounds using a combination of multiband data that minimizes
the variance of CMB signal. Instead, the other approach exploits an explicit
parametrized model of the CMB and foregrounds with their associated likelihoods,
and extracts the CMB component by sampling from the posterior distribution
of parameters. Note that these two flavors can be implemented both in real and
harmonic space. In particular, Planck team relied on four algorithms, namely
Commander, Needlet Internal Linear Combination (NILC), Spectral Estimation Via
Expectation Maximization (SEVEM), and Spectral Matching Independent Com-
ponent Analysis (SMICA), which incorporate the main approaches to component
separation. The challenge represented by the treatment of intense, nonlinear and
non-Gaussian processes in order to achieve the separation of them from each other,

as well as from CMB, motivate a complementarity approach to the problem.

As mentioned earlier, when the CMB map is derived (either directly from the
frequency channels or through some component separation method), another
branch of the CMB pipeline consists in the extraction of the lensing information,
specifically the lensing potnetial. The main Planck product exploited in the

analyses presented in this thesis is the CMB gravitational lensing potential map,
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whose production pipeline is discussed in Planck Collaboration (2014c) and Planck
Collaboration (2016a) for the 2013 and 2015 releases respectively. We used both
the publicly released Planck CMB lensing potential maps for our analyses, here
we discuss the main differences between the two data deliveries. The 2013 lensing
maps are extracted from the first 15.5 months of observations by applying a (full-
sky) quadratic estimator (Hu & Okamoto, 2002) to the 100, 143 and 217 GHz
frequency channels'?, which are the most suitable for estimation of the gravitational
lensing potential. Nevertheless, the released map is provided as a filtered lensing
potential ¢ map based on a minimum variance combination of the 143 and 217
GHz temperature anisotropy maps only, because adding the 100 GHz map yields
a negligible improvement (Planck Collaboration, 2014c¢). In addition to the 143
and 217 GHz maps, the 857 GHz Planck map is also used as a dust template to
project out the diffuse Galactic dust contamination (as well as a part of the CIB
fluctuations). The mask associated to this release is obtained by combining three
different masks: (i) a galaxy mask based on the temperature analysis one (which
is constructed using a combination of 30 and 353 GHz maps) that avoids most of
the Galactic foreground power, (ii) a CO and extended-object masks that removes
regions believed to be contaminated by CO lines as well as extended nearby objects
(such as the two Magellanic clouds and local galaxies), and a (iii) point-source mask
that removes the compact objects identified in the Planck Early Release Compact
Source Catalogue (ERCSC), in the Planck SZ clusters (PCC), and in the Planck
Catalogue of Compact Sources (PCCS).

On the other hand, the publicly released 2015 Planck CMB lensing map (Planck
Collaboration, 2016a) shown in Fig. (3.2) has been extracted from foreground-
cleaned temperature and polarization maps, using the Hu & Okamoto estimator
as well. Differently from the 2013 release, these maps have been synthesized from
the raw 2015 Planck full mission frequency maps using the SMICA code (Planck
Collaboration et al., 2015). In particular, the released map is based on a minimum-
variance combination of all five temperature and polarization estimators, and is
provided as a mean-field bias subtracted convergence x map rather than the lensing
potential ¢. The lensing mask associated to the 2015 release covers a slightly larger
portion of the sky with respect to the 2013 release: f33°/f301° =~ 0.98. It is worth
to notice that the 2015 mask covers tSZ clusters, whereas the 2013 mask does not.
In particular, the 2013 reconstruction masks tSZ clusters in the 143 GHz channel
but not in the 217 GHz and since it is a minimum-variance combination, there is

still signal in the position of tSZ clusters. By being obtained from SMICA maps, in

12With angular resolution of 10’, 7/, and 5’ and noise levels of 105, 45 and 60 uK arcmin
respectively.
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Figure 3.2: CMB lensing potential estimated from SMICA full-mission 7" and P maps
N po.fid
using the MV estimator. The estimate has been Wiener-filtered as ¢%F = CTf,fW Pem
4 4

for a better visual illustration and the map resolution is Ngge = 512.

the 2015 release the tSZ clusters are masked prior to the reconstruction.

The maps from both data releases are in the HEALPix format with a resolution
parameter of Ngq. = 2048, corresponding to 50331648 pixels over the sky, with a
pixel size of ~ 1.7". In Fig. (3.3) we show the CMB lensing reconstruction noise: the
flat part at large scales comes from the contribution of the statistical noise, while
the rise at smaller scales represents the limitations due to the instrument angular
resolution and noise level. As can be seen, the exploitation of the full-mission
temperature and the inclusion of polarization data have the effect of augmenting the
Planck lensing reconstruction sensitivity by approximately a factor of two. Roughly
half of the improvement comes from the reduced noise levels in temperature, while
the other half comes from the additional polarization data.

3.3.2 Herschel Space Observatory

The Herschel Space Observatory (Pilbratt et al., 2010) was launched on the 14th
May 2009 together with the Planck satellite and represented a huge leap forward
in the field of sub-mm/Far-infrared (FIR) astronomy. Before Herschel’s arrival, all
of the observations were severely limited to small patches, poor angular resolution

and a restricted wavelength range was available. However, with its 3.5 m primary
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Figure 3.3: Lens reconstruction noise levels N/ for the 2013 (blue solid line) and
2015 (orange solid line) Planck releases. The fiducial ACDM CMB convergence power
spectrum is plotted as the black solid line.

mirror'®, which is the largest one currently in space, Herschel has been able to
pierce the deep Universe and to observe distant sources. The wavelength coverage
of Herschel is from 60 to 680 pm (roughly corresponding to 440 - 5000 Ghz) at
diffraction limited resolution, covering most of the dust emission of a typical galactic
SED. Like Planck, the satellite has been placed in the second Lagrangian point
to ensure that both the Sun and the Earth were always close to each other, thus
limiting contaminations and increasing the available field of view. The detectors on
board of Herschel, PACS and SPIRE, were able to reach high sensitivities by being
cooled down to 0.3 K with liquid *He, while most of remaining parts were cooled
to 4 - 10 K. The amount of available liquid helium sets the lifetime of the telescope:
for Herschel, observations have been carried out for approximately 3.5 years. The
pointing of the telescope is performed through a combination of gyroscopes and
star-tracker cameras: since the launch, the absolute accuracy has been found to be
2”7 (Pilbratt et al., 2010).

The telescope carried three main instruments, which are a mixture of broadband

photometers and spectrometers: below we provide a brief description.

« SPIRE: The Spectral and Photometric Imaging Receiver (SPIRE) (Griffin
et al., 2010) consisted of an imaging photometer and medium resolution
spectrometer. It carried out observation at 250, 350, and 500 ym band simul-
taneously (each with a resolution of about A/AX ~ 3). The detectors were

feedhorn-coupled bolometer arrays with 139, 88, and 43 spider-web bolome-

13This is the largest size that could fit within the limits of the Arianne 5 rocket used to ship the
satellite into space; in comparison the mirror of Spitzer, the next largest FIR telescope, is
about 0.85m.
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ters for the three bands respectively. The high sensitivity of SPIRE meant
that observations quickly reached the confusion limit, with 1o sensitivities
estimated to be around 5.8, 6.3 and 6.8 mJy/beam for the three channels
respectively. On the other hand, the SPIRE spectrometer was a medium
resolution (A/AX ~ 1300 at 200 ym and ~ 370 at 670 ym) imaging Fourier
transform spectrometer covering 194 - 672 pum. Science-wise, SPIRE was able
to shed light on the sub-mm region least explored by previous instruments,

thus allowing an investigation of the cold and dusty Universe.

« PACS: The Photodetector Array Camera and Spectrometer (PACS) (Poglitsch
et al.; 2010) was a photometer and medium resolution spectrometer operating
in the 60 - 210 pum regime. The photometer performed observations in three
bands centered in 70, 100, 160 pm (with A/AX ~ 2) and could observe either
the 70 or 100 pm channel simultaneously with the 160 gm band. The mounted
spectrometer was a medium resolution spectrometer (A/AX ~ 1000 — 4000)
covering the wavelengths range between 55 and 210 pm. PACS provided
photometric observations of the peak of galactic dust emission in the nearby
Universe at high spatial resolution; its main scientific goals were to map the

spectral lines in the FIR, in the Milky Way and in local galaxies.
o HIFI: The Herschel-Heterodyne Instrument for the Far-Infrared (HIFI) was

the high resolution spectrometer operating in the broad wavelengths range
between 157 and 625 pm. Unlike SPIRE and PACS, it only had a single
pixel but maps could be made using either a series of pointing or on-the-fly
mapping. The main scientific target of the instrument was to investigate the
interaction between stars and the interstellar medium in galaxies by searching

for molecular rotational lines.

Several surveys have been carried out with the Herschel telescope. In this thesis
we have made use of data gathered in the context of the H-ATLAS (Eales et al.,

2010), here we give a brief overview.

The H-ATLAS is the largest extragalactic key-project carried out in open time
with the Herschel Space Observatory. It was allocated 600 hours of observing time
and covers about 600 deg® of sky in five photometric bands (100, 160, 250, 350 and
500 um) with the PACS and SPIRE instruments. The H-ATLAS map-making is
described by Pascale et al. (2011) for SPIRE and by Ibar et al. (2010) for PACS.
The procedures for source extraction and catalogue generation can be found in
Rigby et al. (2011) and Valiante et al. (2016).

Since H-ATLAS is an extragalactic survey, the observed fields were chosen to

minimize the Galactic dust contamination. As such, the survey area is divided
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into five fields: three equatorial fields centered on 9hr, 12hr, and 14.5hr (Galaxy
And Mass Assembly (GAMA) fields, G09, G12, and G15) covering, altogether,
161 deg?; the North Galactic Pole (NGP) block, a rectangular block of 15° cos(d)
by 10° centered on right ascension a = 199.5°, declination § = 29° and rotated by
approximately 8° clockwise; and the South Galactic Pole (SGP) block consisting of
two concatenated rectangular regions, one of 31.5° cos(d) by 6° centered on o =
351.3°, 6 = —32.8°, the other of 20° cos(d) by 6° centered on ov = 18.1°, § = —30.7°.
The fields were also chosen depending on the amount of complementarity data
available from external surveys operating at different frequencies. For example,
spectroscopy is covered by GAMA, Sloan Digital Sky Survey (SDSS), and 2dF
Galaxy Redshift Survey (2dFRGS), while much of the area has been covered
by Galaxy Evolution Explorer (GALEX) in the ultraviolet. As concerns optical
wavelengths, the SDSS has covered both the GAMA and NGP fields in five bands,
while GAMA and SGP fields have been observed by the Kilo Degree Survey (KIDS);
the SGP will be eventually covered by the Dark Energy Survey (DES).

The scientific targets of H-ATLAS are multiple, concerning both the local and
the distant Universe. In particular, a huge number of the discovered objects do
not belong to the local Universe: Herschel is able to resolve the CIB into discrete
sources, thus enabling an investigation of the LSS of the FIR Universe. The
z < 1 galaxies detected by the H-ATLAS survey are mostly late-type and starburst
galaxies with moderate star-formation rates and relatively weak clustering (Dunne
et al., 2011; Guo et al., 2011). High-z galaxies are forming stars at high rates
(> few hundred M, yr—!) and are much more strongly clustered (Maddox et al.,
2010; Xia et al., 2012), implying that they are tracers of large-scale overdensities.
Their properties are consistent with them being the progenitors of local massive
elliptical galaxies (Lapi et al., 2011). These DSFG contain a substantial amount
of dust and as a consequence, their rest-frame optical/ultraviolet (UV) light can
be strongly obscured. It is this high-z H-ATLAS galaxy population that we aim
to correlate with the Planck CMB lensing map in Ch. (4) and (5). In order to
select the these galaxies into a catalogue and, as an example, slice them in bins
for a tomographical analysis, the knowledge of their redshift must be at hand.
Unfortunately, redshift acquisition is not straightforward for dusty IR selected
objects: this is because most of the emission-line redshift indicators lie in the
rest-frame optical and UV bands that are severely extinct by dust, and because IR
observations are carried out with large beam sizes that make multiband counterpart
identification ambiguous. A common method to determine the millimetric photo-z,
is to perform a SED fitting in the FIR, where redshifts are estimated from the
shape of the FIR/sub-mm SED or its colors rather than properties indicated by
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Figure 3.4: SMM SED template at z = 0 (black solid line): solid colored lines from
purpleish to reddish represent rest-frame SED redshifted in the range 0 < z < 5. Colored
dashed lines mark the wavelengths observed by the SPIRE photometer instrument on
board of the Herschel satellite. The prominent moving peak that enables the photo-z
determination with three photometric points is clearly visible.

its stellar emission features in the optical or emission-lines signatures. Differently
from data in the optical or near-IR, FIR data lacks of an extensive photometric
wavelength coverage: at most, individual galaxies will have around 10 photometric
points in the FIR (and an average of 3-5), while in the optical it is common to
have more than 30 bands (Casey et al., 2014). The basic idea assume that the
far-IR, SED is roughly fixed (e.g. to SMM-J2135 or Arp220) and then to use the
FIR colors to infer the galaxy’s redshift!, allowing for a study of the redshift
distribution in a statistical sense rather than for individual galaxies. SED fitting
process can be divided into (i) methods that compare directly data (i.e. fluxes
or colors) with model templates by means of y? or Bayesian techniques, and (ii)
methods that fit for simple modified greybody-like functions. The baseline method
used here to infer galaxies photo-z is the former and will be discussed in Ch. (4)
and (5). The main feature of the FIR SED is the presence of a peak due to dust
emission (see Fig. (3.4)); however, note that the dust temperature (which manifests

as the SED peak wavelength) correlates with IR luminosity and can be degenerate
with redshift. The radial distribution of H-ATLAS galaxies is shown in Fig. (3.5).

140f course the accuracy of the method is dependent on the intrinsic variation in SED types
within a given population and as a consequence the precision can be poor.
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Figure 3.5: Angular and radial distribution of sub-mm galaxies in all of the five H-
ATLAS patches. Please note that photometric redshifts have been used to place galaxies
along the redshift axis and even though the spongy structure of the matter distribution
is hardly observed - given the photo-z uncertainties that can be important - the radial
information can be used in a statistical way. In fact, the two main populations at z < 1

and at z > 1 can be seen.
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Chapter 4

Cross-correlation in the high-z
sky as seen by Planck and
Herschel

In this chapter we present the first measurement of the correlation between the map
of the CMB lensing potential derived from the Planck nominal mission data and
the angular positions of the z 2 1.5 galaxies detected by the Herschel-ATLAS (H-
ATLAS) survey covering about 600 deg?, i.e. about 1.4% of the sky. The hypothesis
that there is no correlation between CMB lensing and the galaxy distribution is
rejected at a 200 significance, and the result is checked by performing a number of
null tests. Specifically, the significance of the detection of the theoretically expected
cross-correlation is found to be 10 0. The galaxy bias parameter, b, derived from a
joint analysis of the cross-power spectrum and of the auto-power spectrum of the
galaxy density contrast is found to be b = 2.801013, consistent with earlier estimates
for H-ATLAS galaxies at similar redshifts. On the other hand, the amplitude of
the cross-correlation is found to be a factor A = 1.62 4+ 0.16 higher than expected
from the standard model (A = 1). The highly significant detection reported here
using a catalog covering only 1.4% of the sky demonstrates the potential of CMB

lensing correlations with submillimeter surveys.

4.1 Introduction

The scientific context of the present analysis has already been thoroughly discussed
in Ch. (2.2.3), here we just recall that the study of cross-correlations between
CMB lensing with external tracers of LSS allows us to (i) constrain cosmology by
reconstructing the dynamics and spatial distribution of the cosmological gravita-
tional potentials, to (ii) derive the bias factor (as well as the effective halo masses)
associated to the tracer populations, and to (iii) uncover known (and unknown)

systematics affecting the datasets.

Several catalogs, such as those from the NRAO VLA Sky Survey (NVSS), the
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4 Cross-correlation in the high-z sky as seen by Planck and Herschel

Sloan Digital Sky Survey (SDSS), the Wide Field Survey Infrared Explorer (WISE)
have already been cross-correlated with the CMB lensing potential. These surveys
cover large areas of the sky but detected sources are mostly at z < 1. The H-
ATLAS (Eales et al., 2010) allows us to extend the cross-correlation analysis up
to substantially higher redshifts (Lapi et al., 2011; Gonzalez-Nuevo et al., 2012),
representing a novelty with respect to previous studies. In particular, by looking at

Table (2.2), one can see that our analysis is the first one involving at the same time
1. a high-noise CMB lensing map;
2. an high-z galaxy sample extremely well characterized in terms of astrophysics;
3. a small sky coverage.

In this chapter we present the first investigation of the cross-correlation between
the CMB lensing potential measured by Planck and Herschel-selected galaxies
with estimated redshifts z = 1.5, i.e. at redshifts higher and closer to the peak
of the lensing potential kernel than those of the source samples considered so far
(as illustrated by Fig. (4.1)). Our choice of restricting the analysis to z 2 1.5 has
a twofold motivation. First, because we aim to reconstruct the evolution of the
lensing potential at higher redshifts than done with other galaxy samples, it is
expedient to remove the dilution of the signal by low-z sources. Second, as shown
by Lapi et al. (2011) and Gonzalez-Nuevo et al. (2012), the adopted approach for

estimating photometric redshifts becomes unreliable at z < 1.

The outline of this chapter is as follows. In Sec. (4.2) we describe the theoretical
background and the expected significance of the detection. The datasets are
introduced in Sec. (4.3), whereas the analysis pipeline, including the estimator,
the simulations used for validation of the algorithm and the error estimation are
presented in Sec. (4.4). The measured auto- and cross-power spectra, as well as
the null tests, are reported in Sec. (4.5). In Sec. (4.6) we analyze the constraints
on the galaxy bias and in Sec. (4.7) we discuss the potential systematic effects that

affect the cross-correlation. Finally in Sec (4.8) we summarize our results.

Throughout this chapter we adopt the fiducial flat ACDM cosmology with best-fit
Planck + WP + highLL + lensing cosmological parameters as provided by the Planck
team in Planck Collaboration (2014b). Here, WP refers to WMAP polarization
data at low multipoles, highLL refers to the inclusion of high-resolution CMB data
of the ACT and SPT experiments, and lensing refers to the inclusion of Planck
CMB lensing data in the parameter likelihood.
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1.00} 1.00

0.25}

Figure 4.1: Estimated redshift distribution of the full sample of H-ATLAS galaxies
(dashed red line) compared with the CMB lensing kernel W* (blue solid line). Both the
kernels are normalized to a unit maximum.

4.2 Theory and expectations

4.2.1 Signal modeling

We outlined the main features of CMB lensing in previous Chapters. Here we
briefly recall the quantities which are of relevance for this one. The effect of
gravitational lensing on CMB photons can be described as a remapping of the
unlensed temperature anisotropies ©(f) by a two-dimensional vector field in the
sky, namely the deflection field d(i) (Lewis & Challinor, 2006):!

O(h) = O(f + d(n))
= O(h + Vo(h)) (4.1)
O(h) + V'¢(0)V,0(h) + O(¢?),

where ©(f1) are the lensed temperature anisotropies and ¢(f1) is the CMB lensing

potential:

o [ ocdz xs —x(2) N 2

In this equation, x(z) is the comoving distance to redshift z, x, is the comoving
distance to the last-scattering surface at z, ~ 1090, H(z) is the Hubble factor

ITo avoid confusion with o, the logarithmic slope of the cumulative number counts of galaxies
introduced in Ch. (2.3.3), we denote the deflection angle with the letter d(f).
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4 Cross-correlation in the high-z sky as seen by Planck and Herschel

at redshift z, ¢ is the speed of light, and ®(x(2)n, z) is the three-dimensional
gravitational potential at a point on the photon path given by x(z)i. Note that
the deflection angle is given by d(i1) = V¢ (i), where V is the the two-dimensional
gradient on the sphere. Because the lensing potential is an integrated measure of
the projected gravitational potential, taking the two-dimensional Laplacian of the
lensing potential we can define the lensing convergence k(i) = —3V?¢(i1), which

depends on the projected matter overdensity § (Bartelmann & Schneider, 2001):

k() = / T AW (2)8(x(2)A, 2). (4.3)
0
The lensing kernel W* is

W(s) = (1 () 2 X

, (4.4)

where €2, and Hj are the present-day values of the Hubble and matter density

parameters, respectively.

The galaxy overdensity g(n) in a given direction on the sky is also expressed as a

LOS integral of the matter overdensity:

g() = [ dzWo(2)a(x(=)a, 2), (4.5)

where the kernel is

W9 (z) = (fl);?/%) + u(2)
= be)'s: 32 H () [ _ x(@) alz) — ﬂ
- (fdzfggf s Ty () [ (1= 5 ) (a) 1>le,>
4.6

Assuming that the luminous matter traces the peaks of the dark matter distribution,
the galaxy overdensity kernel is given by the sum of two terms. The first one is
related to the physical clustering of sources and is given by the product of the
linear bias® b(z) and the unit-normalized redshift distribution dN/dz; the second
one describes the effect of the lensing magnification bias (Ho et al., 2008; Xia et al.,
2009) (see also Ch. (2.3.3)). We recall that this effect depends on the slope, a(z), of
their integral counts (N (> S) o< S™%) below the adopted flux density limit. Given
the sharply peaked redshift distribution of our sources (see Fig. (4.1)) we can safely

2Throughout the analysis we assume a linear, local, deterministic, redshift- and scale-independent
bias factor unless otherwise stated.
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Figure 4.2: The cumulative number counts of galaxies as function of the flux at 250
pm, S250.m, where the main selection is operated.

assume a redshift- and scale-independent linear bias (b(z) = constant). Previous
analyses of the clustering properties of submillimeter galaxies Xia et al. (2012); Cai
et al. (2013) indicate b ~ 3 at the redshifts of interest here, and we adopt this as

our reference value.

Recent work by Gonzalez-Nuevo et al. (2014) has shown that the magnification
bias by weak lensing is substantial for high-z H-ATLAS sources selected with the
same criteria as the present sample (see the Sec (4.3.2)). This is because the
source counts are steep, although their slope below the adopted flux density limit
(S250um = 35mJy) is uncertain. The data (Béthermin et al., 2012) indicate, at this
limit, o >~ 2 while for the high-z galaxy subsample considered in this work we find
a ~ 3, see Fig. (4.2). In the following we adopt the latter as our fiducial value.
The effect of different choices for this parameter value is examined in Sec (4.7).
Because the relevant angular scales are much smaller than 1 radian (multipoles
¢ 2 100), the theoretical angular cross-correlation can be computed using the

Limber approximation (Limber, 1953) as

z dz H(z) 14

CW:/ EBE) ps e p (k:: ,z), A7
A FLACLAOI: (17)
where Ps;(k, z) is the matter power spectrum, which we computed using the CAMB?
code (Lewis et al., 2000). The nonlinear evolution of the matter power spectrum was
taken into account using the HALOFIT prescription (Smith et al., 2003; Takahashi
et al., 2012). A more extended discussion on the effect of the nonlinear evolution

in CMB lensing maps based on N-body simulations is carried out by Antolini et al.

3available at http://camb.info
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(2014). The CMB convergence, W"(z), and the galaxy redshift distribution d/N/dz
of the sample analyzed in this chapter (see Sec (4.3.2)) are shown in Fig. (4.1).

Again under the Limber approximation, the CMB convergence, C;*, and the galaxy,

C¥9, autospectra can be evaluated as

(ﬁme”kH@wwﬂ>r%%k: 67%;

*(2) x(2)
i (4.8)
= [ oo )

4.2.2 Expected S/N

Plugging in the specifics of the H-ATLAS survey (see Ch. (4.3.2) and (3.3.2)), the
mean redshift probed by the cross-correlation between CMB lensing and our sample

is

OZ* d—czz Hz(? W“(Z)Wg( )P55 (k - X(Z)’ )
<Z> _ — ~ 2. (4‘9>
G B W W) P (k= 5.2)

The expected S/N of the convergence-density correlation can be predicted by
assuming that both the galaxy overdensity and the lensing fields behave as Gaussian
random fields, so that the variance of C;¥ is (see Eq. (3.47))

1

(act g) T (204 1) fary

(CF9) + (CF" + NE™)(Cf° + N9, (4.10)
where fgy is the sky fraction covered by both the galaxy and the lensing surveys,
N/* is the noise of the lensing field, and N} = 1/n is the shot noise associated
with the galaxy field. Because our calculations are done in terms of the density
contrast, the shot noise is inversely proportional to the mean number of sources

per steradian, n. The signal to noise ratio at multipole ¢ is then

o\ 2 o\ 2
(S)Z B (Ogg) B (QE -+ ]-)fsky<0gg> (4 11)
NJe o (acg) [(CF)2 + (O + Npo)(Cf* + Ni)| |
and the cumulative S/N for multipoles up to ;4 is
(4.12)

In Fig. (4.3) we show both the S/N per multipole and the cumulative one computed

using the specifications for the Planck lensing noise (see Sec (4.3.1)) and the mean
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Figure 4.3: S/N per multipole (blue lines; left axis) and cumulative S/N (red lines;
right axis) evaluated from fy,;,, = 100 for fiducial models with b = 3 and o = 1 (no
magnification, dashed lines) and o = 3 (solid lines).

surface density of our source sample. It must be noted that, because of the limited
area covered by the H-ATLAS survey (and split into 5 fields), the cross-correlation
is only meaningful on scales below a few degrees. We have therefore limited our
analysis to ¢ > £, = 100. This restriction prevents us from exploiting the peak
at £ ~ 100 of the signal to noise per multipole. The cumulative S/N saturates at
¢ ~1000. If b= 3 and a = 3 we expect S/N ~ 6.

4.3 Data

Both the Planck CMB lensing and Herschel submillimeter galaxies datasets used
in this analysis have been previously introduced in Ch. (3.3); we recall here the

main aspects of interest for this Chapter.

4.3.1 Planck data

We used the publicly released Planck CMB lensing potential map derived from the
first 15.5 months of observations (Planck Collaboration, 2014c). The released map
is based on a minimum variance combination of the 143 and 217 GHz temperature

anisotropy maps only, because adding the 100 GHz map yields a negligible im-
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Figure 4.4: CMB convergence autopower spectrum as reconstructed from Planck data
(blue points) on a portion of the sky with fuy ~ 0.6 compared with the theoretical
prediction for our background cosmology (dashed green line).

provement (Planck Collaboration, 2014c).* The maps are in the HEALPix format
with a resolution parameter of Nyq4. = 2048, corresponding to 50, 331, and 648

pixels over the sky, with a pixel size of ~ 1.7".

The power spectrum of the lensing potential is very red, and this may introduce a
bias when we estimate it within multipole bins. To avoid this problem, we decided
to convert the lensing potential map, ¢, into the convergence map, x, which has
a much less red power spectrum. This was done using the relation between the
spherical harmonic coefficients of these quantities estimated on the full sky (Hu,

2000Db)
0+ 1
Rem — —(2)¢gm . (4.13)
The convergence spherical harmonic coefficients were transformed to a map with
resolution parameter Ngq. = 512 corresponding to a pixel size of ~ 7'. This
resolution is sufficient for our analysis because the data noise level enables us to
detect cross-correlations between the convergence and the galaxy density field only

for angular scales larger than ~ 20’ (¢ < 540).

The convergence autopower spectrum recovered on approximately 60% of the sky
using a modified version of the mask provided by the Planck collaboration is

shown in Fig. (4.4). The auto-power spectrum has been corrected for the lensing

4We recall that the angular resolution and the noise level of the 100, 143 and 217 GHz frequency
channels are 10/, 7/, 5" and 105, 45, 60 uK arcmin respectively.
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reconstruction noise power spectrum N;* which was estimated from the set of
100 simulated lensing maps® recently released by the Planck team that account
for the inhomogeneous noise level. The noise power spectrum was computed by
averaging the spectra of the difference maps between the reconstructed and the
input lensing map over 100 realizations. The errors on band powers were calculated
as the diagonal part of the covariance matrix built from the simulation, as described
in Sec. (4.4). The raw auto-power spectrum is not corrected for the bias induced
by non-Gaussianity of unresolved point sources and for pseudo-C, leakage effects
from masking (we just correct for NO and N1 bias term adopting the formalism
of Planck Collaboration (2014c)). These terms may cause some discrepancy of
the power spectrum at high multipoles. Nevertheless, in the range of multipoles
relevant for our analysis the power spectrum agrees pretty well with the theoretical
one, and proper estimation of the convergence power spectrum is outside the scope
of this thesis.

4.3.2 Herschel fields

We exploited the data collected by the Herschel Space Observatory (Pilbratt et al.,
2010) in the context of the Herschel Astrophysical Terahertz Large Area Survey
(H-ATLAS) (Eales et al., 2010), an open-time key program that has surveyed
about 600 deg® with the Photodetector Array Camera and Spectrometer (PACS)
(Poglitsch et al., 2010) and the Spectral and Photometric Imaging Receiver (SPIRE)
(Griffin et al., 2010) in five bands, from 100 to 500 ym.

The surveyed area is divided into five fields: three equatorial fields centered on 9hr,
12hr, and 14.5hr (GAMA fields, G09, G12, and G15) covering, altogether, 161 deg?;
the NGP block; and the SGP block consisting of two concatenated rectangular
regions. The footprint of the survey is shown in the right panel of Fig. (6.2).

The H-ATLAS galaxies have a broad redshift distribution extending from z = 0
to z ~ 5 (Pearson et al., 2013). The z < 1 population is mostly made of “normal”
late-type and star-burst galaxies with low to moderate star formation rates (SFRs;
Dunne et al., 2011; Guo et al., 2011) while the high-z galaxies are forming stars
at high rates (SFR 2 few hundred My yr~!) and are much more strongly clustered
(Maddox et al., 2010; Xia et al., 2012), implying that they are tracers of large-scale
overdensities. Their properties are consistent with them being the progenitors of
local massive elliptical galaxies (Lapi et al., 2011). We aim to correlate high-z
H-ATLAS galaxies with the Planck CMB lensing map.

Shttp://irsa.ipac.caltech.edu/data/Planck/release_1/ancillary-data/HFI_
Products.html
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To select the high-z population, we adopted the criteria developed by Gonzalez-
Nuevo et al. (2012):

1. S50 um > 35 mJy;
2. S350 um/S250 um > 0.6 and S500 um/ S350 pm > 0.4;
3. 30 detection at 350 pum;

4. photometric redshift z,p,: > 1.5, estimated following Lapi et al. (2011) and
Gonzélez-Nuevo et al. (2012).

Our final sample comprises a total of 99,823 sources, of which 9,099 are in G09,
8,751 in G12, 9,279 in G15, 28,245 in NGP and 44, 449 in SGP. The specifics
of each patch are summarized in Table (4.1). The redshift distribution of the
population is needed in order to predict the amplitude of the cross-correlation.
Estimating the uncertainties in the redshift distribution due to photometric redshift

errors is not a trivial task.

As stated in Gonzélez-Nuevo et al. (2012) there is no indication that photometric
redshifts are systematically under- or overestimated when the spectral energy
distribution of SMM J2135-0102 is used as a template. The median value of
Az/(1+ 2) = (2phot — 2spec)/ (1 + Zspee) 1 -0.002 with a dispersion of 0.115. This
dispersion corresponds to an rms error on z of o, = 0.345 at the mean redshift
(z) ~ 2, given by Eq. ((4.9)). To get a rough indication of how many sources were
scattered above and below the redshift threshold (z = 1.5) by measurement errors
we have convolved a gaussian fit to the redshift distribution of sources selected
with the first 3 criteria [(1) to (3)] with a gaussian error distribution having zero
mean and dispersion o ;. The convolved redshift distribution was cut at z = 1.5,
and the portion at higher z was fitted with a half-normal distribution normalized

to unity:

iN 2 (_(Z—M)z) (4.14)

dz o7 exp 202
The redshift distributions of the galaxies before and after the convolution are shown
in Fig. (4.5).

We built an overdensity map at a resolution Ng4. = 512 defined by

g(n) = n(n)ﬁ_ﬁ (4.15)

where n(f) is the number of objects in a given pixel, and 7 is the mean number
of objects per pixel. The CMB convergence and galaxy overdensity maps in the
different patches are shown in Fig. (4.6). We filtered out from these fields multipoles
¢ Z 400 where (S/N), < 0.3.
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Figure 4.5: Redshift distribution of H-ATLAS galaxies for the combined set of patches
used in the analysis. The (blue) histogram is the empirical redshift distributions, the
dashed (orange) line is the half-normal fit to dN/dz as described in text, while the solid
(green) line represents the convolved dN/dz that takes into account errors on photo-z
estimation and is used as the fiducial distribution in our analysis. The values of the
parameters 4 and o given in the box are the best-fit values and are used in the analytic
expression for dN/dz adopted in calculations.

4.4 The Cross-Correlation Algorithm

4.4.1 Estimator

We computed the angular power spectra within the regions covered by the H-
ATLAS survey using a PCL estimator based on the MASTER algorithm (Hivon et al.,
2002).® In Ch. (3.2) we have extensively discussed PCL methods, here we just
recall the main aspects and contextualize to the case of the CMB lensing-galaxy
cross-correlation. For a survey that covers only a fraction of the sky, different modes
of the true cross-power spectrum C;? are coupled (Hauser & Peebles, 1973). The
coupling can be described by the mode-mode coupling matrix My» which relates

the pseudo-cross-spectrum C}¥ measured from the data

- 1 ¢
C)f = — Fem G- 4.16
to the true spectrum
C9 =" MuwCy?. (4.17)

Zl

5These regions are inside the area used in the estimation of the CMB lensing map.
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Table 4.1: H-ATLAS Patches Data

Patch Ny  fay 7lgalpix ] n[galsr™!]

ALL* 99823 0.014 2.30 5.76 x 10°
NGP 28245 0.004 2.25 5.64 x 10°
SGP 44449 0.006 2.38 5.95 x 10°
G09 9099 0.001 2.28 5.71 x 10°
G12 8751 0.001 2.13 5.35 x 103
G15 9279 0.001 2.27 5.68 x 10°

* ALL is the combination of all fields together.

However, we cannot directly invert Eq. (4.17) to get the true power spectrum,
because for surveys covering only a small fraction of the sky, the coupling matrix
My becomes singular. To reduce the correlations of the C’s it is necessary to bin
the power spectrum in ¢. We used eight linearly spaced bins of width A¢ = 100 in
the range 0 < ¢ < 800.

Then, the estimator of the true band powers C9 (hereafter C¥¢ denotes the binned

power spectrum and L identifies the bin) is given by

Cr =3 KL PG, (4.18)
L't
where
Kpp =Y PreMupy Qe - (4.19)

o

Here P, is the binning operator; Q7 and p? are, respectively, the reciprocal of
the binning operator and the pixel window function that takes into account the
finite pixel size. Because of the small size of the sky area covered by the H-ATLAS
survey, the power spectrum for ¢ < 100 is very poorly estimated, and we did not
use it in our analysis. However, to avoid the bias coming from the lowest-order
multipoles, the first multipole bin is included in the computation of the power
spectrum; that is, the inversion of the binned coupling matrix K, is performed
including the first bin, and the pseudopower spectrum for the first bin is used in
the product of Eq. (4.18).

The main assumption in cross-correlation studies is that the noise levels related to
the observables being analyzed are uncorrelated, so that we do not need to debias
the reconstructed cross-spectrum for any noise term. However, when dealing with

autopower spectra, such as C79 and C}*, we have to correct the estimator given by
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Figure 4.6: Convergence maps (upper row) and galaxy overdensity maps (lower row) in
the H-ATLAS fields: multipoles ¢ > 400 for which (S/N),; < 0.3 have been filtered out.
Galactic longitude and latitude (I,b) of patch centers are provided in brackets. The grid
overlay has spacing of 3° in each box.

Eq. (4.18) in order to account for the noise:
CP =3 K} Pou (éfg - <N59>M0>a
e

Cr™ =3 Kii Pu (éém - <N55>MC),

L'e

(4.20)

where (N{9)uc and (Nf*)ye are the average noise pseudospectra estimated from

the MC simulations.

4.4.2 Covariance matrix

The errors on the cross-power spectrum are described by the covariance matrix
(Brown et al., 2005)

Covy, = M7} PreCovp Qur, (M), (4.21)

~ kg9 . . . .
where Cov,, is the pseudocovariance matrix given by

—~— kg 1

COVZ@’ = —M([/ C’Zg(b)czg(b)—i_
V(Crr -+ NEs)(OF(b) + NE) (O + Nge) (C2 (b) + N9 .
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The corresponding covariance matrix of the galaxy autocorrelation is obtained by
replacing in Eq. ((4.21)) the pseudocovariance matrix (%Zg, with égviz given by
— 2
Covigr = o Mae | (CE°(8) + NE*)(CE(b) + NE?) . (4.23)
The analytical expressions for the covariance matrices given above were used in
the estimation of the galaxy bias and of the amplitude of the cross-correlation,

presented in Sec (4.6).

4.4.3 Validation

In order to validate the algorithms used for the computation of the estimators
outlined in the previous section and to check that the cross- and autopower spectra
estimates are unbiased, we created 500 simulated maps of the CMB convergence
field and of the galaxy overdensity field with statistical properties consistent with

observations.

Using the theoretical spectra obtained with Eqs. (4.7) and (4.8), we generated
full-sky signal maps, injecting a known degree of correlation, so that the simulated
CMB convergence and galaxy harmonic modes satisfy both the auto- and the

cross-correlations (Kamionkowski et al., 1997):

(N
. wg)271/2 4.24
Gom = Cl(CCZ;/Z + G Cegg - <Cc%,m) ( )
i ¢

For each value of ¢ and m > 0, (; and (, are two complex numbers drawn from
a Gaussian distribution with unit variance, whereas for m = 0 they are real and

normally distributed.

We also generated 500 noise realizations for both fields. To simulate Gaussian
convergence noise maps, we used the convergence noise power spectrum N/*
available at the Planck Legacy Archive” (PLA). Although this power spectrum is
not sufficiently accurate to estimate the convergence power spectrum, it should
be sufficiently good for the cross-correlation analysis, which is not biased by the
noise term. For the same reason, it is not crucial for our analysis to use the 100

simulations of the estimated lensing maps available at the PLA.

To take into account noise in the simulated galaxy maps, we proceeded in the

"http://wiki.cosmos.esa.int/planckpla/index.php/Specially_processed_maps
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following way. For each signal map containing the galaxy overdensity, we generated
a set of simulated galaxy number count maps, where the value in each pixel is

drawn from a Poisson distribution with mean
A(n) =n(l+ g(n)), (4.25)

where 7 is the mean number of sources per pixel in a given H-ATLAS patch and
g(n) is the corresponding simulated galaxy map containing only signal. The galaxy
number counts map A(fi) was then converted into a galaxy overdensity map using
Eq. (4.15), substituting the real number of objects in a given pixel n(f) with the
simulated one A(1). Note that maps obtained in this way already include Poisson

noise with variance N}/¥ = 1/n.

We applied the pipeline described above to our set of simulations in order to recover
the input cross- and autopower spectra used to generate such simulations. The
extracted C9, €99 and C5* spectra averaged over 500 simulations are reported in

Fig. (4.7). The mean band power was computed as

() =Y. O, (4.26)
sim ;—1

where X, Y = {k, g}, i refers to the i-th simulation, and N, = 500 is the number

of simulations. The errors were computed from the covariance matrix as
ACKY = ( ) , (4.27)
sim

and the covariance matrix Covy,, was evaluated from the simulations as
Nblm

Covy) = S ST = (O ) (C — (O e (4.28)
sim i=1

We also show, for comparison, the theoretical error bars obtained from Eq. ((4.10)),
modified to take into account the binning. They are in generally good agreement

with the MC error estimates, which, however, are slightly larger (by up to ~ 25%).
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Figure 4.7: Left. Upper panel: cross-power spectrum of simulated galaxy and lensing
maps constructed with b = 3. The points connected by the solid blue line represent
the binned input cross-spectrum, and the average reconstructed spectrum from 500
simulations is shown by the orange points. Lower panel: fractional difference between the
input and extracted cross-spectra. Error bars obtained with the simulation covariance
matrix (orange points) and with the analytical approximation (blue points) are shown
for comparison. Middle. As in left plot, but for the galaxy auto-power spectrum. Right.

14

As in left plot, but for the CMB convergence autopower spectrum
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Figure 4.8: The CMB convergence-galaxy density cross-spectrum as measured from
Planck and Herschel data. The data points are shown in blue, with error bars computed
using the full covariance matrix obtained from Monte Carlo realizations of convergence
maps. The theoretical spectra calculated with the bias values inferred from the likelihood
analysis (as described in text) using the cross-correlation data only (solid red line) and
the cross-correlation together with the galaxy autocorrelation data (dot-dashed green
line) are also shown; we fix a = 3 in this analysis. The null (no correlation) hypothesis is
rejected at the 20 o level.

4.5 Power spectra

4.5.1 CMB Convergence-Galaxy Cross-correlation

The recovered cross-spectrum is shown in Fig. (4.8). To compute it we have applied
to both maps masks that select the five H-ATLAS patches of interest. The error
bars are estimated by cross-correlating 500 MC realizations of simulated CMB
convergence maps (consisting of both signal and noise) with the true H-ATLAS
galaxy density map, as described in Sec (4.5.3). This method (MC1 in the language
of Ch. (3.2.2)) assumes that the two maps are uncorrelated; our error estimates are
a good approximation because both maps are very noisy and C}"*' C9*" > (C}9)2.
We have also estimated the errors from cross-correlations of 500 MC realizations of
simulated H-ATLAS galaxy density maps with the real Planck CMB convergence
map. The former approach yields slightly smaller error bars, yet slightly larger than
those estimated analytically (see Fig. (4.9)). These error estimates were checked
by cross-correlating the publicly available set of 100 simulated lensing maps, which
accurately reflect the Planck noise properties, with the real H-ATLAS map. The
derived error bars are comparable with those found with our baseline approach,

and there is no sign of systematic under- or overestimation.
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Figure 4.9: Error estimates for the cross-power spectrum band powers. The Monte Carlo
estimates associated with estimated band powers are shown in orange (500 simulated
lensing maps correlated with the real galaxy field). Blue bars represent errors obtained
by correlating 500 simulated galaxy maps with the real convergence field, and the green
bars represent the analytical approximation to these errors. Error estimates obtained
by correlating the real galaxy field with the 100 lensing simulated maps by the Planck
collaboration are shown in red.
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Figure 4.10: Correlation matrix Corr[é"zg C"Z,g | built from the covariance matrix obtained
by correlating 500 simulated lensing maps with the real H-ATLAS galaxy map.
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4.5 Power spectra

We have exploited the simulations to build the covariance matrix, used to evaluate
the probability that the measured signal is consistent with no correlation (our null
hypothesis). As can be seen in Fig. (4.10), the covariance matrix is dominated by
the diagonal components; however, off-diagonal components are non-negligible and

have to be taken into account. The x? was calculated as
X = CF (Covi,) ™' CFf. (4.29)

For the analysis performed with the whole H-ATLAS sample we obtained x?2,, =
83.3 for v = 7 degrees of freedom (dof), corresponding to a probability that the
null hypothesis holds of p = 2.89 x 107!%. Because the y? distribution has mean
v and variance 2v, the null hypothesis is rejected with a significance of about
(83.3 — 7)/(14'/?) ~ 20 0. This is the sum in quadrature of the significance of
the correlation in each band power, taking into account the correlations between
different bins. The results of the y? analysis for each patch are reported in Table
(4.2).

4.5.2 Galaxy Autocorrelation

We also performed an analysis of the autocorrelation of Herschel galaxies on the
different patches. The shot noise subtracted autopower spectrum measured for the
complete H-ATLAS data set is shown in Fig. (4.11). The error bars on the data
points are evaluated from the diagonal part of the covariance matrix built from

galaxy simulations with bias b = 3. The detected signal is highly significant (40 ).

4.5.3 Null Tests

In order to verify our pipeline and the reconstructed spectra against the possibility
of residual systematic errors, we performed a series of null tests, which consist of
cross-correlating the real map of one field with simulated maps of the other field.
Because there is no common cosmological signal, the mean correlation must be

Zero.

We cross-correlated our 500 simulated CMB lensing maps (containing both signal
and noise) with the real H-ATLAS galaxy density contrast map and our 500 simu-
lated galaxy maps constructed using b = 3 with the true Planck CMB convergence
map. The error bars on the cross-power spectra were computed using the covariance
matrices obtained from these simulations. As illustrated in Fig. (4.12) in both

cases no significant signal was detected. In the first test we obtained y? = 7.2
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Figure 4.11: Galaxy density autopower spectrum for the whole sample of H-ATLAS
galaxies. The data points are shown in blue, and the solid (red) line is the theoretical
CY? evaluated for the best-fit value of the bias obtained using a likelihood analysis on

the galaxy autospectrum data.

Patch  x2.,/V p-value Significance
ALL 83.31/7 2.89 x 1071° 20.30
NGP 34.03/7 1.70 x 107° 720
SGP  27.77/7 0.002 5.60
G09  22.41/7 0.002 4.10
G12  22.26/7 0.002 4.10
G15 29.23/7 1.0x107* 5.90

Table 4.2: Significance of No Cross-correlation Hypothesis Rejection

corresponding to a probability of the null hypothesis (no correlation) p = 0.41, and

in the second one we have x? = 5.9 and p = 0.55.

A further test consisted of cross-correlating the galaxy distribution in one patch of
the sky with the lensing map in another. We moved in turn the three H-ATLAS
GAMA fields and the SGP field to the position of the NGP patch and shifted the
NGP galaxies to the SGP area. Then we cross-correlated each shifted galaxy map
with the convergence field in the same position. The errors on the cross-correlations

were obtained as above. All of the cross-spectra are consistent with no signal.
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Figure 4.12: Results of null tests. Upper panel: mean correlation between the true
H-ATLAS map including all of the five patches and 500 simulated CMB lensing maps.
Lower panel: mean cross-spectra between the true Planck lensing map and 500 simulated
galaxy maps with b = 3. No significant signal is detected in either case.

4.6 Constraints on bias and amplitude of

cross-correlation

We now discuss the cross-correlation signal of cosmological origin. We introduce a
phenomenologically motivated parameter, A, that scales the expected amplitude
of the cross-power spectrum, C;?, of the Planck CMB lensing with the H-ATLAS
galaxy overdensity map as A C7?(b). Obviously, its expected value is one. The
introduction of such parameter enables consistency checks both at the data and
theory level: deviations from unity might point toward an incorrect modeling of
the signal (e.g. wrong redshift distribution estimate, scale-dependent bias and
magnification bias), new physics (e.g. growth history different from assumed ACDM
and primordial NG) or systematics affecting the datasets (e.g. residual correlated
contamination in the maps). Because the theoretical cross-spectrum is also basically
proportional to the galaxy bias, there is a strong degeneracy between these two
parameters. In order to break this degeneracy, we use also the galaxy autopower

spectrum which depends only on b.

Let us note that, depending on the subject of the study, previous works in literature
adopted different strategies to interpret the cross-correlation signal. We can
distinguish two main approaches: either the bias is fixed (or a bias template is

assumed) from prior knowledge and the observed cross-spectrum C’f 9 is fit for an
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4 Cross-correlation in the high-z sky as seen by Planck and Herschel

amplitude parameter A (Sherwin et al., 2012; Planck Collaboration, 2014c; Allison
et al., 2015; Giannantonio et al., 2016), or the cosmology is assumed to be known
and the reconstructed cross-spectrum is fit for the bias value (Feng et al., 2012;
Bleem et al., 2012; Geach et al., 2013; DiPompeo et al., 2014; Omori & Holder,
2015). Both estimated A or b can then be converted in derived parameters; in
particular, it is possible to construct statistics sensitive to deviations from ACDM,
such as E, (Pullen et al., 2016) and D, (Giannantonio et al., 2016), by combining
CMB lensing-galaxy cross-spectra with galaxy auto-spectra. We stress that the
analysis presented here is the first one that constrain the cross-correlation amplitude
A and linear galaxy bias b by combining the two-point statistics C;/¢ and C7?. This
analysis scheme has been subsequently exploited by Kuntz (2015) to reanalyze the
cross-correlation signal between the CHFTLens galaxies with the Planck CMB
lensing firstly studied by Omori & Holder (2015).

The best-fit values of the amplitude and of the galaxy bias were obtained by means
of Bayesian analysis. In the following, we first describe the likelihood functions
and present constraints on the redshift-independent galaxy bias and on the cross-
correlation amplitude using galaxy autocorrelation data alone, cross-correlation data
alone, and combining both data sets. In this analysis, the cosmological parameters
and the counts slope «a are kept fixed to the fiducial values. In order to efficiently
sample the parameter space, we use the Markov chain Monte Carlo (MCMC)
method assuming uninformative flat priors. For this purpose we employ emcee
(Foreman-Mackey et al., 2013), a public implementation of the affine invariant
MCMC ensemble sampler (Goodman & Weare, 2010). In this chapter, each
quoted parameter estimate is the median of the appropriate posterior distribution
after marginalizing over the remaining parameters with uncertainties given by
the 16" and 84" percentiles (indicating the bounds of a 68% credible interval).
For a Gaussian distribution, as is the case when combining both data sets, these
percentiles correspond approximately to —1o and +1o values, and the median of

the posterior is equal to the mean and maximum likelihood value.

We assumed Gaussian likelihood functions for the cross- and autopower spectra.

For the galaxy autopower spectrum it takes the form

1
\/(27T)NL det(Cov¥%))

L(CY|b) =

1 (4.30)
x exp{—Q[égg — CE ) (Covit) ! [CFF - cg%b)]},
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99 kg kg + 99

Patch b b A b A X%, /v p-value

ALL 2847093 8661135 0.637052 2807017 1.62751¢  12.6/5  0.03
NGP 2721022 792723 0537052 2757037 1.27793  23.1/5 3 x107*
SGP  2.67'519  0.78758¢ 348728 2697018 1.567023 5.7/5 0.34
G09  3.79%035  g8.99fd02 1 11f93¢ 3727035 211754 6.9/5 0.22
G12 3437535 3.34755 2047330 3367033 2.06704F  13.7/5  0.02

G15  3.14%03 8577 0977052 3137031 206703 184/5 2x 1073

Table 4.3: H-ATLAS galaxy linear bias and cross-correlation amplitude as determined
using both separately and jointly the reconstructed galaxy auto- and cross-spectra in the
different patches

where N = 7 is the number of multipole bins and Cov}}, is the covariance matrix

computed as described in Sec (4.4.2).

By sampling this likelihood for the measured H-ATLAS galaxy power spectrum
C’zg we obtained constraints on the galaxy bias. Estimated values of the bias for
all patches as well as for each of them are presented in Table (4.3). The results
for the different patches are consistent with each other within < 20 and we note
the GAMA patches to be appear a bit more biased with respect to NGP and SGP.
The global value, b = 2.84 4+ 0.12, is consistent with earlier estimates. For example,
Xia et al. (2012) found an effective value of the bias factor bess >~ 3 (no error given)
"for the bulk of galaxies at z ~ 2”. The Planck Collaboration (2014e) found, from
their analysis of the CIB, a slightly lower value (bess =~ 2.6), as expected because a

large contribution to the CIB comes from fainter, presumably less biased, sources.

We used the measured cross-spectra to constrain the b and A parameters in the
same fashion. As noted above, the cross-spectra basically measure the product
A x b. The likelihood function is given by

1

L(CF9)b, A) =
t \/(27T)NL det(Cov’}%))

1 (4.31)
X exp{—z[C*Zg — ACE®)] (Coviy)H [CF — ACH (b)]},

where Cov}9, is the covariance matrix (Eq. ((4.21))). The results are shown in
Table (4.3).

Finally, we studied the constraints on b and A by combining the cross- and galaxy

autospectra. For the joint analysis we used the Gaussian likelihood function that
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4 Cross-correlation in the high-z sky as seen by Planck and Herschel

takes into account correlations between the cross- and the autopower spectra in
the covariance matrix. We organized the extracted cross- and autoband powers

into a single data vector as
Cp = (CF,CY), (4.32)
which has 14 elements. The total covariance matrix is then written as the composi-

tion of four 7 x 7 submatrices

Coviy,  (Coviy )T

Rg—g9
Covi, Covi?,

(4.33)

COVLL/ =

where the mixed covariance that takes into account the correlation between the

two observables is

Kg—99

COV)ZQL/ 99 = MLLl‘PLlZCOfo’ QZ/LQ( L’LQ)T (434)
— K 2
Covyy " = S5 Mun[(CE(0) + NE)CE ) + NP (0)CH )] 7. (439)

In the above expressions, Cov}y, and Cov}’, are the covariance matrices evaluated
using Eq. ((4.21)).

The full 2-dimensional posterior distributions of the b and A parameters, as well
as the marginalized ones obtained from this analysis, are shown in Fig. (4.13).
Numerical values of the parameters are presented in Table (4.3), where the
best-fit values and the errors are evaluated as the 50'", 16'*, and 84" per-
centiles, respectively, of the posterior distributions. The x? values are evalu-
ated as x2, = [CF? — Ay CH (boy)] (Covis, ) [CH — AnyChl(byy)], where by and
Apy are the best-fit values. Note that the posterior distributions of b and A
obtained using only cross-correlation data are far from being Gaussian. As a
sanity check, we derived a theoretical upper limit on A considering that cross-
spectrum cannot be larger than the geometric mean of the two autospectra:
A < (CF™M(Covty,) 1 CrrC9d) J(CFo T (Covss ) 1O ~ 2.5.

The x? value of the best-fit theoretical spectrum is x% = 12.6 for v = 5 dof
(x3,/v = 2.5). The significance of the detection of the theoretically expected
cross-correlation signal was evaluated as the ratio between the estimated amplitude
A and its error o4: A/oa ~ 10, corresponding to a 100 significance.

The constraint on the bias factor from the joint fit of the galaxy autocorrelation
and of the cross-correlation power spectra, b = 2.80751%, is consistent with earlier
estimates (Xia et al., 2012). On the other hand, the cross-correlation amplitude
is A = 1.62 4+ 0.16 times larger than expected for the standard ACDM model

for the evolution of large-scale structure. This is at odds with the results of the
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Figure 4.13: Posterior distribution in the b — A plane with the 68% and 95% confidence
contours (darker and lighter colors, respectively), together with the marginalized distri-
butions of each parameter with 1o errors shown by the dashed white lines, obtained by
combining the convergence-galaxy cross-correlation and the galaxy autocorrelation data
for each patch. The solid red line represents the standard case in which A =1, and « is
set to 3 for the analysis.
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Figure 4.14: Validation of the MCMC pipeline and constraining power comparison. We
show posterior distribution in the b — A plane with the 68% and 95% confidence contours
(darker and lighter colors, respectively), obtained by combining the CMB convergence-
galaxy cross-correlation and the galaxy autocorrelation mock data with b = 3 and A = 1.
The 1o red and green error bars represent the bias constraints found using only the C7Y
and CyY (fixing A = 1), respectively.

cross-correlation analyses presented in the Planck Collaboration (2014c) paper,
which are consistent with A = 1 except, perhaps, in the case of the MaxBCG
cluster catalog. Possible causes of the large value of A are discussed in the following

section.

In order to provide further proof of the reliability of the MCMC analysis, as well as
to give a comparison of the constraining power of the different two-point statistics
exploited here, we conclude this subsection with Fig. (4.14): there, we show the
results of the MCMC analysis on mock data using C7?, C79, and C79 + C/9. To
produce this plot we first output two correlated signal plus noise k and g maps
with the fiducial model by setting b = 3 and A = 1. We then extract both the cross-
and auto-power spectra and fit separately C?7™ and C57™ (assuming A = 1)
for the bias value, while the combination of C¥9™¢ 4 G99k is it for the bias and
amplitude parameters. As we can see, in all cases the input model is recovered,
iie. b =3 and A = 1 within 1o, and there are no signs of spurious biases. In
particular, the galaxy auto-power spectrum seems to constrain tighter the value of
the linear galaxy bias, though it is expected to be much more sensitive to residual

systematics.
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Figure 4.15: CMB convergence autopower spectrum recovered using the H-ATLAS
mask. Theory line as in Fig. (4.4).

4.7 Discussion

The correlation between the CMB lensing potential and the distribution of high-z,
submillimeter selected galaxies was found to be stronger than expected for the
standard cosmological model. We now address on one side the possibility that
the tension between the estimated and the expected value of the amplitude A
is overrated because of an underestimate of the errors and, on the other side,

astrophysical effects that may enhance the measured signal.

4.7.1 Noise Levels

Due to the inhomogeneity of the noise level in the Planck survey, the H-ATLAS
patches used for the cross-correlation may have slightly higher than average effective
noise. To check this possibility, we reconstructed the CMB convergence autopower
spectrum for each of the H-ATLAS patches. Error bars were derived from 100
simulated Planck lensing maps. The results of the analysis performed combining
the five patches show some excess power for ¢ ~ 400-500 (Fig. (4.15)). Considering
the patches separately we find that the main features of the CMB lensing power
spectrum are recovered in the two largest patches, whereas the power spectrum
in the three GAMA fields seems to be dominated by noise. Thus, there is an
indication of a slight underestimate of the noise bias in the latter fields, but the

effect on the combined patches is marginal.
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Figure 4.16: Contributions to the cross-spectrum variance (AC;?)? [see Eq. ((4.36))].
Blue line: signal only term. Green line: noise only term. Red and cyan lines: mixed
signal and noise terms.

To understand which is the main statistical error source on the cross-power spectrum,
we have analyzed the contributions to the error budget. The autospectra contain
a signal and a noise term as éifX = CFf* + N¥¥X, so that the errors on the

cross-spectra can be written as

A 2
Fay 2L + DAL(ACT) = [CF°CH + (C79)?]
+ NEFNY + CEENYI + CPNER,

(4.36)

The first term represents the cosmic variance, the second one the pure noise, and
the remaining are mixed signal-noise terms. As can be seen from Fig. (4.16), the
main contribution to the C} variance is given by the noise-only term. Moreover,
the relative amplitude of the mixed terms is telling us that most of the error
comes from the lensing noise. In order to reduce the errors of the reconstructed
cross-spectrum, it is important to reach high sensitivity in reconstructing the CMB
lensing potential. This, of course, does not include the possible systematic errors
discussed below.

4.7.2 Astrophysical systematics

First we have checked the effect on the auto- and cross-spectra of errors of photo-
metric redshift estimates. To this end we have redone the full analysis using the
initial redshift distribution, dN/dz, i.e. the one represented by the dashed red line
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Figure 4.17: Effect of lensing magnification bias on the cross-power spectrum (left
panel) and on the galaxy autopower spectrum (right panel). In both panels, theory lines
are plotted for bias values b = 3, while the slope of the galaxy number counts as function
of flux is set to & = 1 (no magnification) and o = 3,5 as described in the legend.

in Fig. (4.5). As shown in Fig. (4.19), we get a slightly higher value of the cross-
spectrum amplitude (A = 1.707)1%) and a somewhat lower value of the galaxy bias
(b=2.597011). The reason for that is easily understood. As shown by Fig. (4.5),
the convolution of the initial dN/dz with the smoothing kernel (representative of
the uncertainties on estimated redshifts) results in a broadening of the distribution.
This translates into a decrease of the expected amplitude for both the cross- and
the autopower spectra. Hence, in order to fit the same data, we need a higher
value of the galaxy bias and, consequently, a lower value of the cross-spectrum
amplitude A. Because the derived value of b is quite sensitive to the adopted
redshift distribution, the agreement with other, independent determinations implies
that our dN/dz cannot be badly off. Therefore, it looks unlikely that the higher

than expected value of A can be ascribed to a wrong estimate of dN/dz.

Our choice of a constant b over the redshift range spanned by the H-ATLAS catalog
is obviously an approximation, and the effective values of b may be different for the
cross- and the galaxy autopower spectra. To check the effect of this approximation
on the estimates of C;/Y and C7? we have computed the effective values of the bias

for the two cases

o J Eb(z )H(z W*(2) 4 Pss(k, 2)

eff = fdzf((z ( )TNPEJ(kyz)

[ 4282() B (42 s, 2)
[ ((Z))(TN)QR%(’W)

Y

(4.37)

(beff) -

)
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Figure 4.18: Effect of fixed slope of number counts « on the inferred values of cross-
correlation amplitude A and bias b. We show 1— and 20 contours (darker and lighter
shaded regions, respectively). As the a parameter increases, both A and b shift toward
smaller values.

using the bias evolution model b(2) from Sheth & Tormen (1999) for halo masses
in the range 10"*-10" My. We find that b7, is only slightly larger (by ~ 6%) than
bg? - Hence, considering a redshift-dependent bias factor would only marginally

affect the expected cross-spectrum.

Weak lensing by foreground structures modifies the observed density of background
sources compared to the real one (Ho et al., 2008; Xia et al., 2009) and is especially
important for high-redshift objects. The effect on the galaxy overdensity kernel
is described by the second term on the right-hand side of Eq. ((4.6)). The effect
of the magnification bias on both Cy? and C’ is illustrated in Fig. (4.17) where
we show the expected power spectra for A = 1, b = 3, and three values of a: 1
(no magnification bias), 3, and 5. The impact of the magnification bias is clearly

stronger for C;“.

Fitting the joint data for o = 1 we find b = 2.95717 and A = 1.937)15 while for
a=75,b=255"1 and A = 1.46 £ 0.14. The contour plots in the A — b plane
are shown in Fig. (4.18). Higher values of a imply lower values of A, but even for
«a = 5 the data require A > 1.

Another systematic effect that can bias our measurement of the CMB convergence-
galaxy cross-correlation is the leakage of CIB emission into the lensing map through

the temperature maps used for the lensing estimation, as it correlates strongly with
the CMB lensing signal Planck Collaboration (2014d). The 857 GHz Planck map
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used by Planck Collaboration (2014c) as a Galactic dust template also removes
the portion of the CIB fluctuations that have a spectral index similar to that of
Galactic dust. However, as noted in that paper, this approach is liable to problems
due, for example, to variation of Galactic dust spectral indices across the sky, as
well as to the mismatch between the beams at 100/143/217 and 857 GHz.

The H-ATLAS galaxies are well below the Planck detection limits (their flux
densities at 148 GHz are expected to be in the range 0.1-1 mJy, hence are much
fainter than sources masked by Planck Collaboration (2014c)). Thus they are part
of the CIB measured by Planck. If they are only partially removed by the use
of the 857 GHz map, they are potentially an important contaminant of the cross-
correlation, resulting in an enhancement of the observed signal. The shot-noise
correction applied by the Planck analysis removes only partly the contamination
by infrared sources because their main contribution to the fluctuation field is due

to clustering.

Foreground induced biases to CMB lensing reconstruction have been extensively
studied by van Engelen et al. (2014) and Osborne et al. (2014). These authors
concluded that the impact of these sources of systematic errors should be small
due to Planck’s resolution and noise levels. However, a calculation of the bias on
the cross-spectrum discussed in this chapter is beyond the scope of the present
chapter. Having at hand CMB lensing maps at different frequencies would allow to

investigate the CIB leakage issue in more detail.

Clusters of galaxies, which trace the large-scale potential responsible for the CMB
lensing, are visible at millimeter and submillimeter wavelengths via the scattering
of CMB photons by hot electrons (Sunyaev-Zel’dovich effect) and might therefore
contaminate the cross-correlation signal to some extent. However, the redshift
range populated by galaxy clusters only marginally overlaps with the redshift

distribution of our sources, so that this contamination is negligible.

4.8 Conclusions

We have presented the first measurement of the correlation between the lensing
potential derived from the Planck data and a high-z (z > 1.5) galaxy catalog from
the Herschel-ATLAS survey, the highest redshift sample for which the correla-
tion between Planck CMB lensing and tracers of large-scale structure has been
investigated so far. We have shown that the expected signal is remarkably strong,
in spite of the small area covered by the H-ATLAS survey (about 1.3% of the

sky), suggesting that cross-correlation measurements between CMB lensing maps
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Figure 4.19: Posterior distributions for A and b obtained using the convolved (red
contours) and the unconvolved dN/dz (blue contours).

and galaxy surveys can provide powerful constraints on the evolution of density
fluctuations, on the nature of the DE, and on properties of tracers of the matter
distribution, provided that a good control of systematic errors for both data sets

can be achieved.

The null hypothesis (no correlation) was rejected with a significance of about 20 ¢
and the significance of the detection of the theoretically expected cross-correlation
signal was found to be 10 0. The reliability of this result was confirmed by several
null tests. A joint analysis of the cross-spectrum and of the autospectrum of the
galaxy density contrast yielded a galaxy bias parameter of b = 2.807012, consistent
with earlier estimates for H-ATLAS galaxies at similar redshifts. On the other
hand, the amplitude of the cross-correlation was found to be a factor 1.62 £+ 0.16

higher than expected from the standard model.

We have investigated possible reasons for the excess amplitude. Some of them,
such as the redshift dependence of the bias parameter or the contamination by
the Sunyaev-Zel’dovich effect, were found to be negligible. Others, such as the
magnification bias due to weak gravitational lensing or errors in the photometrically
estimated redshifts, can contribute significantly to the observed excess but cannot
fully account for it. A possible culprit is some residual contamination of convergence
maps by unresolved infrared sources (Osborne et al., 2014; van Engelen et al., 2014),
adding a substantial contribution to the measured correlation between the lensing
convergence and the H-ATLAS high-z sources, which are unresolved by Planck.

However, a detailed calculation of this effect is complicated and beyond the scope
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of the present chapter.

We have also investigated the possibility that the tension between the observed and
the expected cross-correlation amplitude was overrated because the noise level of
the convergence maps in the regions used for the cross correlation is above typical
values. This turned out to be the case in the three GAMA fields, but the effect on

the combination of fields was found to be marginal.

An exquisite mapping of the CMB lensing pattern is one of the major goals of
operating and planned CMB probes because of its relevance in studying cosmological
structure formation and the properties of the dark energy. Forthcoming data releases
by Planck® as well as future CMB lensing measurements from suborbital probes
will be most relevant to further address the results presented here and improve
the constraining power of these studies, both in a cosmological and astrophysical

context.

8The CMB lensing map from 2015 Planck release will be used in the next chapter, while the
definitive one, within the last data release expected for late 2016 could not be included in the
present analysis.
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Chapter 5

Toward a tomographic analysis
of the Planck-Herschel
cross-correlation

I’'m looking through you, where did you go
I thought T knew you, what did I know
You don’t look different, but you have changed

I’'m looking through you, you’re not the same

—TI'm Looking Through You, THE BEATLES

We present an improved and extended analysis of the cross-correlation between the
map of the CMB lensing potential derived from the Planck mission data and the
high-z galaxies detected by H-ATLAS in the photometric redshift range z,, > 1.5.
We compare the results of the previous chapter, based on the 2013 Planck dataset,
with the 2015 release and investigate the impact of different selections of the H-
ATLAS galaxy samples. Significant improvements over our previous analysis have
been achieved thanks to the higher signal-to-noise ratio of the 2015 CMB lensing
map released by the Planck collaboration. The effective galaxy bias parameter, b,
for the full galaxy sample, derived from a joint analysis of the cross-power spectrum
and of the galaxy auto-power spectrum is found to be b = 3.541515. Furthermore, a
first tomographic analysis of the cross-correlation signal is implemented, by splitting
the galaxy sample into two redshift intervals: 1.5 < 2z, < 2.1 and z,, > 2.1. A
statistically significant signal was found for both bins, indicating a substantial
increase with redshift of the bias parameter: b = 2.89 £ 0.23 for the lower and
b= 4.757021 for the higher redshift bin. Consistently with our previous analysis
we find that the amplitude of the cross correlation signal is a factor of 1.457013
higher than expected from the standard ACDM model for the assumed redshift
distribution. The robustness of our results against possible systematic effects has
been extensively discussed although the tension is mitigated by passing from 4 to

30.
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5.1 Improvements over previous analysis

In this chapter we revisit the angular cross-power spectrum C;Y between the CMB
convergence derived from Planck data and the spatial distribution of high-z sub-mm
galaxies detected by H-ATLAS (Eales et al., 2010). The present analysis improves
over that presented in our previous chapter and paper (Bianchini et al., 2015,

hereafter B15) in several aspects:

o we adopt the new Planck CMB lensing map (Planck Collaboration, 2016a,
see Sec. (5.2.1));

e we treat more carefully the uncertainty in the photometric redshift estimates
of the H-ATLAS galaxy sample (see Sec. (4.3.2));

o we move toward a tomographic study of the cross-correlation signal (see
Sec. (5.4.2)).

The rest of this chapter is organized as follows: in Sec. (5.2) we describe the novel
aspects of the handling of datasets, while the analysis method is presented in
Sec. (5.3). In Sec. (5.4) we report and analyze the derived constraints on the
galaxy bias parameter, discussing potential systematic effects that can affect the

cross-correlation. Finally in Sec. (5.5) we summarize our results.

The theoretical background and cross-correlation formalism has been extensively
presented in the previous chapters, in particular we refer the reader to Ch. (4.2)

for the modeling of the expected signal.

The expected signal-to-noise (S/N) of the detection for the CMB convergence-
density correlation can be estimated assuming that both fields behave as Gaussian

random fields, so that the variance of C;? is

1

592_
(A) = 17y

[(CF2)? 4+ (Cp 4+ NE™)(C + NE)|, (5.1)
where fqy is the sky fraction observed by both the galaxy and the lensing surveys,
N;* is the CMB lensing reconstruction noise level, NJY = 1/n is the shot noise
associated with the galaxy field, and n is the mean number of sources per steradian.
For the H-ATLAS - Planck CMB lensing cross-correlation the sky coverage is
approximately 600 deg? (fqy =~ 0.01) and we assume a constant bias b = 3 and
a slope of the galaxy number counts a = 3: restricting the analysis between

lmin. = 100 (as lower multipoles are poorly reconstructed) and /,,,, = 800, we
expect S/N ~ 7.5.
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5 Toward a tomographic analysis of the Planck-Herschel cross-correlation

5.2 Improved CMB lensing and DM tracers from
data

5.2.1 Planck data

We make use of the publicly released 2015 Planck CMB lensing map (Planck
Collaboration, 2016a) that has been extracted by applying a quadratic estimator
(Okamoto & Hu, 2003) to foreground-cleaned temperature and polarization maps.
These maps have been synthesized from the raw 2015 Planck full mission frequency
maps using the SMICA code (Planck Collaboration, 2016a). In particular, the
released map is based on a minimum-variance (MV) combination of all tempera-
ture and polarization estimators, and is provided as a mean-field bias subtracted

convergence K map.

For a comparison, we also use the earlier CMB lensing data provided within the
Planck 2013 release (Planck Collaboration, 2014c). Differently from the 2015 case,
the previous lensing map is based on a MV combination of only the 2013 Planck
143 and 217 GHz foreground-cleaned temperature anisotropy maps. The lensing
mask associated to the 2015 release covers a slightly larger portion of the sky with

respect to the 2013 release: f521?y15/ 31?;3 ~ (.98.

The map is in the HEALPix format with a resolution parameter Nygq4 = 2048.
We downgraded them to a resolution of Ny, = 512 (corresponding to an angular

resolution of ~ 7'.2).

5.2.2 Herschel data

Our sample of sub-mm galaxies is extracted from the same internal release of the
full H-ATLAS catalogue as in B15. The survey area is divided into five fields: NGP,
SGP and the three GAMA fields (G09, G12, G15). As previously mentioned (see
Ch. (3.3.2) and (4.3.2)), the H-ATLAS galaxies have a broad redshift distribution
extending from z = 0 to z >~ 5 (Pearson et al., 2013). We are interested in selecting

the high-z (z 2 1) galaxies.

We have selected a sub-sample of H-ATLAS galaxies complying with the following

criteria:
1. flux density at 250 pm, Sa50 > 35 mJy;
2. > 30 detection at 350 pum

3. photometric redshift greater than a given value, zpp min, as discussed below.
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5.2 Improved CMB lensing and DM tracers from data

For our baseline analysis we set 2p, min = 1.5. The sample comprises 94,825 sources.
It was subdivided into two redshift bins (1.5 < z,, < 2.1 and zp, > 2.1) containing
a similar number of sources (53,071 and 40,945, respectively), thus comparable

shot-noise.

The estimate of the unit-normalized redshift distributions dN/dz to be plugged
into Eq. (4.6), hence into Eq. (4.7), is a very delicate process because of the
very limited spectroscopic information. Also, the fraction of H-ATLAS sources
having accurate photometric redshift determinations based on multi-wavelength
optical /near-infrared photometry is rapidly decreasing with increasing redshift
above z ~ 0.4 (Smith et al., 2011; Bourne et al., 2016). However, if a typical
rest-frame SED of H-ATLAS galaxies can be identified, it can be used to estimate
the redshifts directly from Herschel photometric data.

Lapi et al. (2011) and Gonzalez-Nuevo et al. (2012) showed that the SED of
SMM J2135-0102, ‘The Cosmic Eyelash’ at z = 2.3 (Ivison et al., 2010; Swinbank
et al., 2010) is a good template for z 2 1. Comparing the photometric redshift
obtained with this SED with spectroscopic measurements for the 36 H-ATLAS
galaxies at z = 1 for which spectroscopic redshifts were available Gonzédlez-Nuevo
et al. (2012) found a median value of Az/(142) = (Zphot — Zspec) /(14 Zspec) = —0.002
with a dispersion oa./14-) = 0.115. At lower redshifts this template performs much
worse. As argued by Lapi et al. (2011) this is because the far-IR/sub-mm SEDs of
H-ATLAS galaxies at z > 1 are dominated by the warm dust component while the
cold dust component becomes increasingly important with decreasing z, amplifying
the redshift—dust temperature degeneracy. That’s why we restrict our analysis to
Zon > 1.5,

Pearson et al. (2013) generated an average template for z > 0.4 H-ATLAS sources
using a subset of 53 H-ATLAS sources with measured redshifts in the range
0.4 < z < 4.2. They found that the redshifts estimated with this template have an
average offset from spectroscopic redshift of Az/(1 + z) = 0.018 with a dispersion
OAz/(142) = 0.26.

In the following we will use the SED of SMM J2135-0102 as our baseline template;
the effect of using the template by Pearson et al. (2013) is presented Sec.. (5.4.4).
To allow for the effect on dN/dz of random errors in photometric redshifts we
estimated, following Budavari et al. (2003), the redshift distribution, p(z|W), of

galaxies selected by our window function W (zpy), as

P(IW) = p(2) [ depaW (z)pzm2), (5:2)

where p(z) is the fiducial true redshift distribution, W =1 for z,, in the selected
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Table 5.1: Statistics of H-ATLAS fields

Nob; n [gal ster™!]
Patch zpp > 1.5 1.0 < zpp <21 zpp > 2.1 Zph > 1.5 1.5 < zpp <21 2z, > 2.1
ALL* 94825 53071 40945 5.76 x 10° 3.22 x 10° 2.49 x 10°
NGP 26303 15033 11039 5.63 x 10° 3.22 x 10° 2.36 x 10°
SGP 43518 247722 18422 5.95 x 10° 3.38 x 10° 2.52 x 10°
G09 8578 4590 3922 5.72 x 10° 3.02 x 10° 2.61 x 10°
G12 8577 4611 3881 5.34 x 10° 2.87 x 10° 2.41 x 10°
G15 7849 4115 3681 5.66 x 10° 2.97 x 10° 2.65 x 10°

& ALL is the combination of all fields together.

interval and W = 0 otherwise, and p(z,u|z) is probability that a galaxy with
a true redshift z has a photometric redshift z,,. The error function p(zpn|2) is
parameterized as a Gaussian distribution with zero mean and dispersion (1 +

2) oA /(1+=)- For the dispersion we adopt the conservative value oa/14.) = 0.26.

A partial estimate of the effect of the dust temperature-redshift degeneracy in
contaminating our z > 2pp min Sample derived from Herschel colors by cold low-z
galaxies is possible thanks to the work by Bourne et al. (2016) who used a likelihood-
ratio technique to identify SDSS counterparts at r < 22.4 for H-ATLAS sources
in the GAMA fields and collected spectroscopic and photometric redshifts from
GAMA and other public catalogues. A cross-match with their data set showed
that about 7% of sources in GAMA fields with estimated redshifts larger than 1.5
based on Herschel colors have a reliable (R > 0.8) optical/near-IR counterpart with
photometric redshift < 1. The fiducial redshift distribution for the GAMA fields
was corrected by moving these objects and the corrected, unit normalized, redshift
distribution was adopted for the full sample. The result is shown in Fig. (5.1) for
z > 1.5 and for the sub-sets at 1.5 < 2z, < 2.1 and 2, > 2.1. As mentioned above,
photometric redshifts based on Herschel colors become increasingly inaccurate

below z ~ 1. Thus the low-z portions of the p(z)’s in Fig. (5.1) are unreliable.

For each H-ATLAS field we created an overdensity map in HEALPix format with a
resolution parameter Ngq. = 512. The overdensity is defined as g(f) = n(f)/n — 1,
where n(f) is the number of objects in a given pixel, and 7 is the mean number
of objects per pixel. As a last step, we combined the Planck lensing mask with
the H-ATLAS one. The total sky fraction retained for the analysis is fg, = 0.013.

The specifics of each patch are summarized in Table (5.1).
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Figure 5.1: Redshift distributions of the galaxy samples selected from the full H-ATLAS
survey catalogue. The fiducial true redshift distribution p(z) for the full sample is shown,
in each panel, by the dashed lines, while the solid lines show the redshift distributions
p(z|W) obtained implementing the top-hat window functions W (zpn) represented, in each
panel, by the shaded area. The blue and the orange lines refer to redshift distributions
based on the SED of SMM J2135-0102 and on the Pearson et al. (2013) best fitting
template, respectively (see Sec.. (5.4.4)). These redshift distributions were used for
the evaluation of the theoretical Cp’s. The dotted black line in each panel shows the
arbitrarily normalized CMB lensing kernel W*(z).
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5.3 Analysis method

5.3.1 Estimation of the power spectra

Similarly to Ch .(4), we estimate cross- and auto-power spectra using a PCL method
based on the MASTER algorithm (Hivon et al., 2002) (see also Ch. (3.2) and (4.4)),
reconstructing the signal in seven linearly spaced bins of width A¢ = 100 spanning

the multipole range from 100 to 800.

In order to estimate the full covariance matrix and the error bars we make use of the
publicly available set of 100 realistic CMB convergence simulations®, that accurately
reflect the Planck 2015 noise properties, and cross-correlate them with the H-ATLAS
galaxy density contrast maps. Because there is no correlated cosmological signal
between CMB lensing simulations and real galaxy datasets, we also use them
to check that our pipeline does not introduce any spurious signal. The mean
cross-spectrum between the Planck simulations and the H-ATLAS maps is shown
in Fig. (5.2) which shows that it is consistent with zero in all redshift bins. For
the baseline photo-z bin we obtain x? = 9.5 for v = 7 degrees-of-freedom (d.o.f.),
corresponding to a probability of random deviates with the same covariances to
exceed this chi-squared (p-value) of 0.22. In the other two redshift bins we find
x? = 12.6 for the low-z one and x? = 6.1 for the high-z one, corresponding to a

p-value p = 0.08 and p = 0.53 respectively.

5.3.2 Estimation of the cross-correlation amplitude and of the

galaxy bias

Following B15 we introduce a phenomenologically-motivated amplitude parameter
A that globally scales the observed cross-power spectrum with respect to the
theoretical one as C4¢ = AC9(b). We analyze the constraints on the parameters
A and b combining the information from the cross-spectrum and the galaxy auto-
spectrum. For the joint analysis we exploit Gaussian likelihood functions that take
into account correlations between the cross- and the auto-power spectra in the
covariance matrix. The extracted cross- and auto-band-powers are organized into

a single data vector as

A A

Cp = (G}, ), (5-3)

http://irsa.ipac.caltech.edu/data/Planck/release_2/all-sky-maps/maps/
component-maps/lensing
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5.3 Analysis method
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Figure 5.2: Null test results. Mean cross-spectrum C’; 9 between Ngj;m, = 100 simulated
Planck CMB lensing maps and the H-ATLAS galaxy density maps for the three redshift
bins considered: z > 1.5 (blue circles), 1.5 < z < 2.1 (green crosses), and z > 2.1 (red
triangles). Band-powers are displaced by A¢ = £+10 with respect to the bin centers for
visual clarity. The error bars are calculated as the square root of the covariance matrix
diagonal derived from the same set of simulations and divided by v/ Ngim-

which has N = 14 elements. The total covariance matrix is then written as the

composition of four 7 x 7 submatrices:

C ) , C ) /gg
COVLL/ = OZL_L ( OVir ) (54)
Coviy, % Coviy,
The covariance matrices are approximately given by (see Ch. (3.2.2)):
C 2 99 99 2(5
v, = 0) + N ] g
1
COVZL’ =
(2L + 1)ALfuy (5.5)

O+ N (C99(6) + Ngg)] Sop

Co " Az |(CH O+ NECE O)]ousr
sky
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5 Toward a tomographic analysis of the Planck-Herschel cross-correlation

where the AL is the bin size, @ is the parameters vector, and dr7. is the Kronecker

delta such that they are diagonal. Then, the likelihood function can be written as

E(CL|0) = (27T)7NL/2[det (jOVLL/]il/2
A “1ra 5.6
X exp{—;{CL—CL(O)} (COVLL/) [CL’ _CL’<9)}} ( )

2 an affine invariant Markov Chain

The parameter space is explored using emcee
Monte Carlo (MCMC) sampler (Foreman-Mackey et al., 2013), assuming flat priors
over the ranges {b, A, Apias} = {[0, 10], [—1,10], [0, 10]}* (Apias will be defined in

Sec.. (5.4.5)). This analysis scheme is applied independently to each redshift bin.

The covariance matrices built with the 100 Planck lensing simulations were
used to compute the error bars for the cross-power spectra (the ones shown in
Figs. (5.2), (5.4), (5.6), (5.11)), to address bin-to-bin correlations and to evaluate
the chi-square for the null-hypothesis rejection. On the other hand, we used the
diagonal analytical approximation of Eq. (5.5) to evaluate the bias-dependent co-
variance matrices used to sample the posterior distribution and for error bars on the
galaxy power spectra estimation (error bars shown in Figs. (5.5), (5.7), (5.9), (5.12)).
As in B15, we decided to rely on an analytical approximation of the covariance
matrices that depend on the estimated parameters, i.e. the linear galaxy bias.
This simple approximation is able to capture the covariance matrices features as
shown in Sec. (5.4.2) where we compare results obtained with (i) the diagonal
approximation given by Eq. (5.5); (ii) the non-diagonal (bias-dependent) analytical
prescription derived and exploited in B15 that accounts for the mask induced
mode-coupling; (iii) and the full covariance matrix evaluated from the set of 100

Planck CMB lensing simulations as described above.

5.4 Results and discussion

Before performing a thorough quantitative analysis with the data, we can qualita-
tively show that the galaxy density field is correlated with the lensing convergence,
which means that peaks in the galaxy distribution correspond to regions of enhanced
lensing signal: this is shown in the right panel of Fig. (5.3). To output such plot
we have smoothed both the CMB convergence and galaxy maps with a 0.5 deg
Gaussian filter, binned the density field § and found the corresponding pixels in

the k maps corresponding to the given density bins. Then, we took the average

2http://dan.iel.fm/emcee
3Note that we constrain separately (b, A) and (A, Apjas)-
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Figure 5.3: Left panel: Histograms of pixel values in CMB convergence and galaxy
density in z—bins maps, after applying Gaussian smoothing with o = 0.5 deg. Left panel:
binned values of the H-ATLAS galaxy overdensity samples in the three z-bins versus the
averages CMB convergence in corresponding pixels. The position of points center along
d is given by the average density in each bin, while horizontal error bars are given by the
scatter in § in the same bin. Vertical error bars are obtained by measuring the scatter in
the same measurements when using the set of 100 Planck lensing simulations in place of
the real lensing map.

value of § and x in each bin and plot these against each other, showing a strong

correlation for all data splits (photo-z bins).

5.4.1 Comparison between the 2013 and the 2015 Planck

results

Figure (5.4) compares the cross-spectra C;¢ between the zp,, > 1.5 H-ATLAS galaxy
sample and the 2013/2015 Planck CMB lensing maps. For a fuller comparison,
the figure also shows the results obtained using the galaxy catalogue built by
B15 adding to the requirements (i-iii) mentioned in Sec.. (4.3.2) the color criteria
introduced by Gonzalez-Nuevo et al. (2012) (hereafter GN12): S550 4/ S250 ym > 0.6
and S500 um/ S350 um > 0.4. The error bars were derived by cross-correlating the 100
simulated Planck lensing realizations with the sub-mm galaxy map and measuring

the variance in Cy”7.

The exploitation of the 2015 CMB lensing map has the effect of shrinking the
error bars, on average, by approximately 15% with respect to the previous data
release due to the augmented Planck sensitivity. All shifts in the cross-power
spectra based on the 2013 and on the 2015 releases are within 1 0. As illustrated by
Fig. (5.5), the auto-power spectra, C7Y, of H-ATLAS galaxies in the present sample
and in the B15 one are consistent with each other: differences are well within 1 0.

Table (5.2) shows that the various combinations of lensing maps, galaxy catalogues
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Figure 5.4: Comparison of the cross-spectra between the Planck CMB lensing maps
and the zp, > 1.5 H-ATLAS galaxy density maps obtained using the 2013 and the 2015
Planck results. The results labelled “[k201% x g35m7¥] A129157 refer to the analysis done
with the present sample of zp, > 1.5 galaxies. The GN12 superscript refers to the sample
of H-ATLAS galaxies used by B15, based on slightly more restrictive selection criteria;
results for this sample are shown for both the 2013 or the 2015 Planck masks (M?%13
and M?%1%) and convergence maps (k?°!3 and x201%). The solid black line shows the
theoretical cross-spectrum for the best-fit values of the bias factor and of the cross-
correlation amplitude, A, found for the [k20% x ¢3™J¥]N12915 adopting the redshift
distribution estimated by B15. The estimated bandpowers are plotted with an offset
along the x-axis for a better visualization. The error-bars were computed using the full
covariance matrix obtained via Monte Carlo simulations as AC}Y = \/diag(Cov™).
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Figure 5.5: Comparison of the auto-power spectra of H-ATLAS galaxies with zp, > 1.5
in the present sample and in that selected by B15 (GN12) using slightly more restrictive
criteria. The effect of using different masks (the 2013 and 2015 Planck masks) is also
shown. The solid black line represents the auto-power spectra for the best-fit value
of the bias parameter given in the inset (see also Table (5.2)) and for the redshift
distribution of B15. The estimated bandpowers are plotted with an offset with respect
to the bin centers for a better visualization. The error bars are computed using the
analytical prescription (y/diag(Cov?9) with Cov?? given by Eq. (5.5) and evaluated using
the estimated bandpowers).

and masks we have considered in Fig. (5.4) lead to very similar values of the A and
b parameters, if the redshift distribution of B15 is used. Note that the errors on
parameters given in Table (5.2) as well as in the following similar tables, are slightly
smaller than those that could be inferred from the corresponding figures. This is
because the errors on each parameter given in the tables are obtained marginalizing

over the other parameter.
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Datasets Mask b A

RIS 5 gONIZ 2013 2,800 1.62701¢
K213 5 gONI2 2015 2.86%015  1.6870 15
RP1 x goNIZ 9015 2.857015  1.6170 10
K201 gBomIy 2015 2.79%015 1.6570:18

2 The analysis is performed on the z,, > 1.5
sample for consistency with B15.

Table 5.2: Comparison of the {b, A} values obtained from the joint kg + gg analysis for
the combinations of maps and masks reported in Fig. (5.4) and adopting the redshift
distribution of B15.

5.4.2 Tomographic analysis

As discussed in the previous sub-section, if we use the redshift distribution of
B15 the impact of the new Planck convergence map and mask, and of the new
H-ATLAS overdensity map on the A and b parameters is very low. However,
significant differences are found using the new redshift distribution for z,, > 1.5
built in this chapter and shown by the blue solid line in the bottom panel of
Fig. (5.1). Compared to B15, the best fit value of the bias parameter increases
from b = 2.80101% to b = 3.54701 and the cross-correlation amplitude decreases
from A = 1.62+0.16 to A = 1457513 (see Tables (5.2) and (5.3)).

As in B15, we get a highly significant detection of the cross-correlation, at A/o4 ~
10.3 0 and again a value of A higher than the expected A =1 is indicated by the
data.

Figure (5.6) shows the cross-correlation power spectrum for the 3 redshift intervals
we have considered. The error bars were estimated with Monte Carlo simulations as
described above. Their relative sizes scale, as expected, with the number of objects
in each photo-z interval, reported in Table (5.1). In all cases, the detection of the
signal is highly significant. The chi-square value for the null hypothesis, i.e. no
correlation between the two cosmic fields, computed taking into account bin-to-bin
correlations, is 2, = C¥ (Cov’9,)' CfY ~ 88 for v = 7 d.o.f., corresponding to
a =~ 220 rejection for the full sample (z,, > 1.5). For the 1.5 < z,, < 2.1 and
zpn > 2.1 intervals we found x2,, ~ 47 and x2,, ~ 64, respectively, corresponding

to 10.70 and 150 rejections.

There is a hint of a stronger cross-correlation signal for the higher redshift interval.
The indication is however weak. A much stronger indication of an evolution of
the clustering properties (increase with redshift of the bias factor) of galaxies is

apparent in Fig. (5.7) and in Table (5.3). However the auto—power spectrum for
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Figure 5.6: Cross-power spectra between the 2015 Planck CMB lensing map and
the H-ATLAS galaxy sample for different redshift intervals: z,, > 1.5 (red circles),
1.5 < zpn < 2.1 (blue triangles), and zpn > 2.1 (green crosses). Uncertainties are derived
as for bandpowers in Fig. (5.4). The red solid, blue dashed and green dot-dashed lines
are the corresponding cross-power spectra for the best-fit bias and amplitude parameters
obtained combining the data on the auto- and cross-power spectra (see Table (5.3)). The
adopted redshift distributions are shown by the blue lines in Fig. (5.1).
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Figure 5.7: H-ATLAS galaxy auto-power spectra in different redshift intervals: zp, > 1.5
(red circles), 1.5 < zpp < 2.1 (blue triangles), and zp > 2.1 (green crosses). Uncertainties
are derived as for bandpowers in Fig. (5.5). The red solid, blue dashed and green
dot-dashed lines are the galaxy auto-power spectra for the Planck cosmology and the
best-fit bias and amplitude found for the z > 1.5, 1.5 < z < 2.1, and 2z > 2.1 photo-z
bins respectively. The theory lines refer to the dN/dz built in this chapter and also used
in Fig. (5.6).
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Table 5.3: Linear bias and cross-correlation amplitude as determined using jointly the
reconstructed galaxy auto- and cross-spectra in the different redshift bins.

Bin b A x%/d.o.f. p-value

Diagonal covariance matrices approximation (Eq. (5.5))

Zpn > 1.5 3.541047  1.45%093  10.6/12 0.56
1.5 < zpp <21 2897033 148107 29.5/12 0.003
Zph > 2.1 475792 1377018 9.6/12 0.65

Non-diagonal covariance matrices approximation (Eq. (4.21))

Zpn > 1.5 3.537012  1.45%013 8.75/12 0.72
1.5 < zpp <21 2.887032 1487030 23.1/12 0.03
Zph > 2.1 4747320 1367018 8.5/12 0.75

Covariance matrices from MC simulations

Zph > 1.5 3.561077  1.391017  8.37/12 0.76
15 < zpn <21 2915021 148792 337/12 7.5%x 1074
Zph > 2.1 4801932 1.377517  14.5/12 0.27

# The redshift distributions derived in this chapter and shown by
the black lines in Fig. (5.1) were adopted. The best-fit values and
1o errors are evaluated respectively as the 50th, 16th, and 84th
percentiles of the posterior distributions. The y?’s are computed
at the best-fit values. The results obtained including off-diagonal
terms of the covariance matrices and using covariances based on
simulations are also shown for comparison.

the 1.5 < z,, < 2.1 interval shows a puzzling lack of power in the first multipole
bin. This feature, not observed in the cross-power spectrum for the same photo-z

bin, may be due to systematic errors in the photometric redshift estimate.

The 68% and 95% confidence regions for the amplitude A and the bias b, obtained
from their posterior distributions combining the data on auto- and cross-spectra,
are shown in Fig. (5.8). We have b = 2.89 + 0.23 and A = 1.487)3) for the
lower redshift bin and b = 4.757032 and A = 1.37 £ 0.16 for the higher-z one (see
Table (4.3)). The reduced x? associated with the best-fit values are close to unity,
suggesting the consistency of the results, except for the 1.5 < z,, < 2.1 interval for
which there is a large contribution to the x? from the auto-spectrum for the first
multipole bin. In order to test the stability of the results with respect to the chosen
covariance matrices estimation method, we redo the analysis with the non-diagonal

approximation of B15 and the full covariance matrices from simulations: results
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Figure 5.8: Posterior distributions in the (b, A) plane with the 68% and 95% confidence
regions (darker and lighter colors respectively) for the three redshift intervals: z,, > 1.5
(red contours), 1.5 < zpp < 2.1 (blue contours), and z,, > 2.1 (green contours). The
dashed line corresponds to the expected amplitude value A = 1 (a magnification bias
parameter o = 3 is assumed). The colored crosses mark the best-fit values reported in
Table (4.3) for the three photo-z intervals.

are reported in Table (4.3). As can be seen, in the former case the inclusion of
non-diagonal terms induced by mode-coupling results in negligible differences with
respect to our baseline analysis scheme. In the latter case we observe a rather
small broadening of the credibility contours (dependent on the z-bin), from 2%
to 17% for b and from 6% to 10% for the cross-correlation amplitude A, with the
biggest differences reported for the baseline z > 1.5 bin. The central value of
A for the baseline redshift bin is diminished by approximately 4% even though
A > 1 at 2 20. However, one might argue that the limited number of the available
Planck CMB lensing simulations imposes limitations to the covariance matrices
convergence. Given the stability of the results, we therefore adopt the diagonal

approximation of Eq. (5.5) as our baseline covariance matrices estimation method.

5.4.3 Cross-correlation of galaxies in different redshift intervals

Both the auto- and the cross-power spectra depend on the assumed redshift
distribution; hence the inferred values of the (constant) bias and of the amplitude
are contingent on it. A test of the reliability of our estimates can be obtained
from the cross-correlation C{'%* between positions of galaxies in the lower redshift
interval, 1.5 < z,, < 2.1 (indexed by subscript 1), with those in the higher redshift
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interval, zpp > 2.1 (subscript 2). Assuming, as we did in Eq. (4.6), that the observed
galaxy density fluctuations can be written as the sum of a clustering term with
a magnification bias one as §°**(f) = /() + 0#(f1), the cross-correlation among

galaxies in the two intervals can be decomposed into four terms:
C«éhgz _ 02:11612 + CZCIWQ + Cé”dZ + Ogllm_ (5‘7>

The first term results from the intrinsic correlations of the galaxies of the two
samples and it is due to the overlap between the two redshift distributions: if
the two galaxy samples are separated in redshift, this term vanishes. The second
term results from the lensing of background galaxies due to the matter distribution
traced by the low-z sample galaxies, while the third one is related to the opposite
scenario: again, it is non-zero only if there is an overlap between the two dN/dz.
The fourth term results from lensing induced by dark matter in front of both galaxy
samples. The relative amplitude of these terms, compared to the observed galaxy
cross-power spectrum, can provide useful insights on uncertainties in the redshift

distributions.

The measured C§'% is shown in Fig. (5.9). The expected contributions of the four
aforementioned terms are computed using the bias values reported in Table (4.3),
and the redshift distributions shown in Fig. (5.1). We remind that the assumed
value for the rms uncertainty is oa./14.) = 0.26. The figure shows that the
expected amplitude of the intrinsic correlation term is dominant with respect to the
magnification bias related ones and that the observed signal is in good agreement
with expectations. No signs of inconsistencies affecting redshift distributions are

apparent.

5.4.4 Effect of different choices for the SED

The assumed SED plays a key role in the context of template fitting approaches
aimed at photo-z estimation. It is then crucial to test the robustness of the
results presented here against different choices for it. To this end we constructed
a catalogue with photo-z estimates based on the best fitting SED template of
Pearson et al. (2013) and applied the full analysis pipeline described in Sec. (5.3).
In Fig. (5.10) we show the comparison between the estimates of photo-z using the
SED of SMM and the one of Pearson et al. (2013).

The cross- and auto-power spectra extracted adopting the SED template of Pearson
et al. (2013) are shown in Fig. (5.11) and (5.12) respectively. In Fig. (5.13) we

compare the credibility regions for the bias b and cross-correlation amplitude A
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Figure 5.9: Cross-correlation of angular positions between galaxies in the low-z and in
the high-z redshift interval. The solid lines show the expected contributions from the
various terms appearing in Eq. (5.7). Note that the “Total” line is not a fit to the data.
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Figure 5.10: Scatter plot comparing different photo-z estimates using the fiducial SED
of SMM and the one of Pearson et al. (2013) for the H-ATLAS galaxies used in this
analysis and selected with the criteria discussed in Sec. (5.2.2).
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Figure 5.11: Cross-power spectra between the 2015 Planck CMB lensing map and the
H-ATLAS galaxy sample built with the SED of Pearson et al. (2013) for different redshift
intervals: zpn > 1.5 (red circles), 1.5 < zpp < 2.1 (blue triangles), and zpn > 2.1 (green
crosses). Uncertainties are derived as for bandpowers in Fig. (5.4). The red solid, blue
dashed and green dot-dashed lines are the corresponding cross-power spectra for the
best-fit bias and amplitude parameters obtained combining the data on the auto- and
cross-power spectra (see Table (5.3)). The adopted redshift distributions are shown by
the orange lines in Fig. (5.1).

obtained with the d/N/dz based on the Pearson et al. (2013) best fitting template
(filled contours) with that based on the baseline SMM J2135-0102 SED in the three
photo-z intervals. The best fit parameter values for the Pearson et al. (2013) SED
are reported in Table (5.4).

The Pearson et al. (2013) SED leads to a cross-correlation amplitude consistent
with SMM J2135-0102-based results for the 1.5 < z,, < 2.1 interval and for the full
zpn > 1.5 sample, although the deviation from A = 1 has a slightly lower significance
level: we have A > 1 at ~ 2.50 (it was ~ 3.5¢ in the SMM J2135-0102 case). For
the high-z bin we get consistency with A = 1 at the ~ 10 level. Also, there no
longer a lack of power in the first multipole bin of the galaxy auto-power spectrum

for the lower-z interval. The shifts in the A parameter values are associated to
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Figure 5.12: H-ATLAS galaxy auto-power spectra in different redshift intervals: zpy >
1.5 (red circles), 1.5 < zpp < 2.1 (blue triangles), and zpp > 2.1 (green crosses). The SED
template of Pearson et al. (2013) was adopted to estimate photo-z. Uncertainties are
derived as for bandpowers in Fig. (5.5). The red solid, blue dashed and green dot-dashed
lines are the galaxy auto-power spectra for the Planck cosmology and the best-fit bias
and amplitude found for the z > 1.5, 1.5 < z < 2.1, and z > 2.1 photo-z bins respectively.
The theory lines refer to the dN/dz built in this chapter and also used in Fig. (5.11).

changes in the bias value: as we move toward higher redshifts, the bias parameter
grows increasingly larger compared to that found using the SMM J2135-0102 SED.
Adopting an effective redshift z.g = 2.15 for the high-z sample we find that the best
fit value b = 5.69 corresponds to a characteristic halo mass log(My /M) = 13.5,
substantially larger than found by other studies (Xia et al., 2012; Hickox et al.,
2012; Cai et al., 2013; Viero et al., 2013; Hildebrandt et al., 2013) to the point of

being probably unrealistic.

5.4.5 Redshift dependence of the galaxy bias

Using a single, mass independent, bias factor throughout each redshift interval is

certainly an approximation, although the derived estimates can be interpreted as
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Figure 5.13: Posterior distributions in the (b, A) plane with the 68% and 95% confidence
regions (darker and lighter colors respectively) plane based on the dN/dz obtained using
the Pearson et al. (2013) best fitting template (filled contours) and using the baseline
SMM J2135-0102 SED (dashed contours) for the three redshift intervals: z,, > 1.5 (red
contours), 1.5 < z,, < 2.1 (blue contours), and zpp > 2.1 (green contours).

effective values. In fact it is known (e.g., Sheth et al., 2001; Mo et al., 2010) that
the bias function increases rapidly with the halo mass, My, and with z at fixed
My,

To test the stability of the derived cross-correlation amplitude A against a more
refined treatment of the bias parameter we have worked out an estimate of the
expected effective bias function, by(z), for our galaxy population. We started from
the linear halo bias model b(My; z) computed via the excursion set approach (Lapi
& Danese, 2014). The halo mass distribution was inferred from the observationally
determined, redshift dependent, luminosity function, N(log Lspg; z), where Lspr
is the total luminosity produced by newly formed stars, i.e. proportional to the
Star Formation Rate (SFR). To this end we exploited the relationship between
Lspr and My derived by Aversa et al. (2015) by means of the abundance matching
technique. Finally, we computed the luminosity-weighted bias factor as a function

of redshift
[ dlog LsprN(log Lspr; 2)b(Lsrr; 2)

[ dlog LsprN (log Lsrr; 2) ’

where the integration runs above Ly, (2), the luminosity associated to our flux

bo(z) = (5.8)

density limit Sy50 = 35 mJy at 250 pm.

To quantify deviations, requested by the data, from the expected effective bias
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Bin b A
on > 15 406101 1.337013
1.5 < zpn < 2.1 3.00%02%  1.54%020
on>21 5607030 1184048

Table 5.4: Same as Table (4.3) but for analysis based on SED template of Pearson et al.
(2013).

function, by(z), we have introduced a scaling parameter Ap;,s so that the effective
bias function used in the definition of the galaxy kernel W9(z) [Eq. (4.6)] is

b(Z) = Abiasb()(Z).
The 68% and 95% confidence regions in the (Apis,A) plane are shown in Fig. (5.14)

and the central values of the posterior distributions are reported in Table (5.5),
while the corresponding bias evolution is shown in Fig. (5.15). On one side we note
that Ay, is found to be not far from unity, indicating that our approach to estimate
the effective bias function is reasonably realistic. The largest deviations of Ay
from unity happen for the lower redshift interval that may be more liable to errors
in photometric redshift estimates. However, the values of the cross-correlation
amplitude A are in agreement with the previous results of Table (5.3), showing

that our constant bias approach does not significantly undermines the derived value
of A.

5.4.6 Results dependence on flux limit

To check the stability of the results against changes in the selection criterion (ii)
formulated in Sec. (4.3.2) we built a new catalogue with objects complying with
criteria (i), (iii) and with a (ii.b) > 5o detection at 350 um, and applied the pipeline
outlined in Sec. (5.3) in the three photo-z intervals. Raising the detection threshold
at 350 um has the effect of decreasing the statistical errors on photometric redshifts
because of the higher signal-to-noise photometry and of favoring the selection of
redder, higher-z galaxies; the total number of sources decreases by approximately
20%. The credibility regions in the (b, A) plane are presented in Fig. (5.16) while

the best fit values of the parameters values are reported in Table (5.6).

The inferred cross-correlation amplitudes are consistent with the previous estimates
within the statistical error in all of the three photo-z bins (A > 1 at ~ 2 —30).
The value of bias parameter for the low-z bin increases (dragging also the value
for the full z,, > 1.5 sample), while the value for the high-z interval is essentially

unchanged. This is likely due to the fact that by requiring at least a 50 detection
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Figure 5.14: Posterior distributions in the (Apjs, A) plane with the 68% and 95%
confidence regions (darker and lighter colors respectively) for the three redshift intervals:
Zph > 1.5 (red contours), 1.5 < zpp < 2.1 (blue contours), and zp, > 2.1 (green contours).
The dashed lines correspond to A = 1 and Apjas = 1. The colored crosses mark the
best-fit values reported in Table (5.5).

Bin Abpjias A X%/ d.o.f. p-value

Zph > 1.5 0.821067 1.49%012  9.5/12 0.66
1.5 <z <21 0775058 151702 257/12  0.01

Zph > 2.1 1.027502  1.43%018  9.6/12 0.65

2 The reduced y? are computed at the best-fit values.

Table 5.5: Best fit values of the cross-correlation, A, and bias, Ap;a.s, amplitudes obtained
combining the observed kg and gg spectra.

at 350 pum, we select objects which are intrinsically more luminous, hence more
biased. The high-z sample is not affected by the higher threshold because at such
distances we already detect only the most luminous objects (Malmquist bias). At
the power spectrum level we find that, for both the total z,, > 1.5 sample and the
low-z sample, the cross-power spectra are less affected by the modification of the
selection criteria, while the galaxy auto-power spectra are systematically above
those obtained with the 30 selection at 350 pm. Errors in the photo-z estimates
may also have a role, particularly for the low-z sample; a hint in this direction is
that the lack of power of C¥Y in the lowest multipole bin for the low-z sample is no

longer present in the case of the 5o selection.
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Figure 5.15: Effective bias functions. The dashed line corresponds to by(z), while the
solid line shows b(2) with Apias = 0.82, the best fit value for z,, > 1.5. The data points
show the best fit values of the bias parameter at the median redshifts of the distributions
for zpn > 1.5 (red), 1.5 < zpn < 2.1 (blue) and zpn > 2.1 (green). In the “Template Fit”
case b(z) = Apjasbo(z). Horizontal error bars indicate the z-range that includes 68% of
each of the redshift distribution.

5.4.7 Other tests

The bias parameter is also influenced by non-linear processes at work on small scales.
Thus it can exhibit a scale dependence. At an effective redshift of z.g ~ 2 the
multipole range 100 < ¢ < 800 corresponds to physical scales of ~ 50 — 6 Mpc (or
k =~ 0.03—0.2 h/Mpc). Moreover, Planck team does not include multipoles ¢ > 400
in cosmological analysis based on the auto-power spectrum due do to some failed
curl-mode tests. We have repeated the MCMC analysis restricting both the cross-
and auto-power spectra to £, = 400 and found b = 3.58 +£0.18 and A = 1.47+0.14
for the baseline photo-z bin, fully consistent with the numbers shown in Table (5.3).
For the low-z bin we obtained b = 2.76 + 0.28 and A = 1.46 + 0.22, while for
the high-z one we found b = 4.81 + 0.30 and A = 1.45 £ 0.17. Theeqrefore it
looks unlikely that the higher than expected value of A can be ascribed to having
neglected non-linear effects, to a scale-dependent bias or to issues associated with

the Planck lensing map.

To check the effect of our choice of the background cosmological parameters we
have repeated the analysis adopting the WMAP9 4+ SPT + ACT + BAO + H, ones
(Hinshaw et al., 2013). Both A and b changed by < 5%.

The values of the bias parameter are stable and well-constrained in all redshift
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Figure 5.16: Posterior distributions in the (b, A) plane obtained requiring a > 50
detection at 350 um (solid contours) compared with distributions obtained with our
baseline selection criterion (> 30 detection; dashed contours) for the three redshift
intervals: zpp > 1.5 (red contours), 1.5 < z,, < 2.1 (blue contours), and zp, > 2.1 (green
contours).

Bin b A
n > 15 3955010 147501
15 < zpn < 2.1 3447020 1.427020
an > 21 ATTH 140701

Table 5.6: Best fit values of the cross-correlation amplitudes A and galaxy linear bias b
obtained requiring a > 50 detection at 350 yum and combining the observed kg and gg
spectra.

intervals and can therefore be exploited to gain information on the effective halo
masses and SFRs of galaxies. Using the relations obtained by Aversa et al. (2015)
one can relate the galaxy luminosities to the SFRs and to the dark matter halo
masses, My. The results are reported in Table (5.7). The SFRs are a factor
of several above the average main sequence values (see Rodighiero et al., 2014;
Speagle et al., 2014). The host halo masses suggest that these objects constitute
the progenitors of local massive spheroidal galaxies (see Lapi et al., 2011, 2014)).
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Bin b log Myy/M, log SFR [M yr™!]
Zpn > 1.5 3.387018  12.940.1 2.6 4 0.2
1.5 < zpn < 2.1 2591035  12.740.2 2.440.2
Zph > 2.1 4517528 13.140.1 2.840.2

Table 5.7: Effective halo masses, My, and SFRs derived from the effective linear bias
parameters determined using jointly the reconstructed galaxy auto- and cross-spectra in
the different redshift intervals. A Chabrier IMF (Chabrier, 2003) was adopted to evaluate
the SFR.

5.5 Summary and conclusions

We have updated our previous analysis of the cross-correlation between the mat-
ter over-densities traced by the H-ATLAS galaxies and the CMB lensing maps
reconstructed by the Planck collaboration. Using the new Planck lensing map we
confirm the detection of the cross-correlation with a total significance now increased
to 22 o, despite of the small area covered by the H-ATLAS survey (about ~ 1.3%
of the sky) and the Planck lensing reconstruction noise level. The improvement is

due to the higher signal-to-noise ratio of Planck maps.

This result was shown to be stable against changes in the mask adopted for the
survey and for different galaxy selections. A considerable effort was spent in
modeling the redshift distribution, dN/dz, of the selected galaxies. This is a highly
non-trivial task due to the large uncertainties in the photometric redshift estimates.
We have applied a Bayesian approach to derive the redshift distribution given the

photo-z cuts, 2, and the r.m.s. error on zpp.

As a first step towards the investigation of the way the dark matter distribution is
traced by galaxies we have divided our galaxy sample (z,, > 1.5) into two redshift
intervals, 1.5 < z,, < 2.1 and z,, > 2.1, containing similar numbers of sources and
thus similar shot-noise levels.

A joint analysis of the cross-spectrum and of the auto-spectrum of the galaxy density
contrast yielded, for the full z,, > 1.5 sample, a bias parameter of b = 3.547015.
This value differs from the one found in B15 (b = 2.807013) because of the different
modeling of the redshift distribution, dN/dz: when the analysis is performed

adopting the same dN/dz as B15 we recover a value of b very close to theirs.

On the other hand, we still find the cross-correlation amplitude to be higher than
expected in the standard ACDM model although by a slightly smaller factor:
A = 1.45%013 against A = 1.62 + 0.16, for the full galaxy sample (zp, > 1.5).

A similar excess amplitude is found for both redshift intervals, although it is

140



5.5 Summary and conclusions

slightly larger for the lower-z interval, which may be more liable to the effect of
the redshift—dust temperature degeneracy, hence more affected by large failures
of photometric redshift estimates. We have A = 1.4870-2) for the lower z interval
against A = 1.37 £ 0.16 for the higher z one. Larger uncertainties in z,, may be
responsible, at least in part, also for the lack of power in the lowest multipole bin
of the auto-power spectrum of galaxies in the lower redshift interval. However,
reassuringly, the measured cross-correlation of positions of galaxies in the two
redshift intervals is in good agreement with the expectations given the overlap of
the estimated redshift distributions due to errors in the estimated redshifts. It is
thus unlikely that the two redshift distributions are badly off.

We have also tested the dependence of the results on the assumed SED (used
to estimate the redshift distribution) by repeating the full analysis using the
Pearson et al. (2013) SED. The deviation from the expected value, A = 1, of the
cross-correlation amplitude recurs, although at a somewhat lower significance level
(~ 2.50 instead of ~ 3.50). However this happens at the cost of increasing the
bias parameter for the higher redshift interval to values substantially higher than

those given by independent estimates.

The resulting values of A are found to be only marginally affected by having
ignored the effect of non-linearities in the galaxy distribution and of variations of
the bias parameter within each redshift interval, as well as by different choices of

the background cosmological parameters.

The data indicate a significant evolution with redshift of the effective bias parameter:
for our baseline redshift distributions we get b = 2.89 & 0.23 and b = 4.75%0:3;
for the lower- and the higher-z interval, respectively. The increase of b reflects
a slight increase of the effective halo mass, from log(My /M) = 12.7 £ 0.2 to
log(My /M) = 13.1 £ 0.1. Interestingly, the evolution of b is consistent with that
of the luminosity weighted bias factor yielded, as a function of My and z, by
the standard linear bias model. According to the SFR—Mpy relationships derived
by Aversa et al. (2015), the typical SFRs associated to these halo masses are
log(SFR/My yr=!) = 2.4 £ 0.2 and 2.8 & 0.2, respectively.

If residual systematics in both lensing data and source selection is sub-dominant,
then one would conjecture that the selected objects trace more lensing power than
the bias would represent, in order to achieve a cross-correlation amplitude closer
to 1.

An amplitude of the cross-correlation signal different from unity has been recently
reported by the DES collaboration (Giannantonio et al., 2016) who measured the

cross-correlation between the galaxy density in their Science Verification data and
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5 Toward a tomographic analysis of the Planck-Herschel cross-correlation

the CMB lensing maps provided by the Planck satellite and by the SPT. They
however found A < 1, but for a galaxy sample at lower (photometric) redshifts
than our sample. So, their result is not necessarily conflicting with ours, especially
taking into account that they found A to be increasing with redshift. Another
hint of tension between ACDM predictions and observations has been reported
by Pullen et al. (2016), where the authors correlated the Planck CMB lensing
map with the Sloan Digital Sky Survey IIT (SDSS-IIT) CMASS galaxy sample at
z = 0.57, finding a tension with general relativity predictions at a 2.60 level. In
another paper, Omori & Holder (2015) compare the linear galaxy bias inferred from
measurements of the Planck CMB lensing - CFHTLens galaxy density cross-power
spectrum and the galaxy auto-power spectrum, reporting significant differences
between the values found for 2013 and 2015 Planck releases. This case has been
further investigated by exploiting the analysis scheme developed in B15 by Kuntz
(2015), where the author partially confirms the Omori & Holder (2015) results,

finding different cross-correlation amplitude values between the two Planck releases.

The CMB lensing tomography is at an early stage of development. Higher signal-
to-noise ratios will be reached due to the augmented sensitivity of both galaxy
surveys, such as DES, Euclid, LSST, DESI, and of CMB lensing experiments,
such as AdvACT (Calabrese et al., 2014) or the new phase of the POLARBEAR
experiment, the Simons Array (Ade et al., 2014¢). In the near future, the LSS will be
mapped at different wavelengths out to high redshifts, enabling the comparison with
the results presented in this and other works, the comprehension of the interplay
between uncertainties in datasets and astrophysical modeling of sources, as well as
the constraining power on both astrophysics and cosmology of cross-correlation

studies.
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Chapter 6

Needlet estimation for
CMB-LSS cross-correlation

Elwood: What kind of music do you usually have here?
Claire: Oh, we got both kinds. We got country *and™* western.

—THE BLUES BROTHERS

In this chapter we develop a novel needlet-based estimator to investigate the
cross-correlation CMB lensing maps and LSS data. We compare this estimator
with its harmonic counterpart and, in particular, we analyze the bias effects of
different forms of masking. In order to address this bias, we also implement
a MASTER-like technique in the needlet case. The resulting estimator turns out
to have an extremely good signal-to-noise performance. Our analysis aims at
expanding and optimizing the operating domains in CMB-LSS cross-correlation
studies, similarly to CMB needlet data analysis. It is motivated especially by next
generation experiments (such as Euclid) which will allow us to derive much tighter
constraints on cosmological and astrophysical parameters through cross-correlation
measurements between CMB and LSS.

6.1 The use of needlets for cosmological datasets

As we thoroughly discussed in Ch. (2.2.3), CMB lensing-galaxy cross-correlation
measurements can be used to reconstruct the redshift evolution of the galaxy bias
(Bianchini et al., 2015; Allison et al., 2015; Bianchini et al., 2016b), the growth of
structures (Giannantonio et al., 2016) and to augment the absolute cosmic shear
calibration (Baxter et al., 2016). In particular, it is worth to notice that all analyses
reported to date have reconstructed the 2-point statistics either in harmonic or real

space.

In this chapter, we shall use instead a procedure based on needlet ideas, and we
shall discuss how to improve its performance for very aggressive masks using a
MASTER-like correction.
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6 Needlet estimation for CMB-LSS cross-correlation

As discussed in many previous references, needlets are a form of spherical wavelets
which were introduced in functional analysis and statistics by Narcowich et al.
(2006); Baldi et al. (2009) and have then found a number of different applications in
the cosmological community over the last decade; we recall for instance Marinucci
et al. (2008) for a general description of the methods, Lan & Marinucci (2008);
Rudjord et al. (2009); Pietrobon et al. (2010); Donzelli et al. (2012); Regan et al.
(2015); Planck Collaboration (2016b) for non-Gaussianity estimation, Delabrouille
(2010); Planck Collaboration (2014a, 2015a); Rogers et al. (2016a,b) for foreground
component separation, Geller et al. (2008); Leistedt et al. (2015a); Planck Collab-
oration (2016b) for polarization data analysis, Durastanti et al. (2014); Leistedt
et al. (2015b) for extension in 3d framework and Troja et al. (2014); Regan et al.
(2015) for trispectrum analysis.

The advantages of needlets, like those of other wavelets system, have been widely
discussed in the literature; in short, they are mainly concerned with the possibility
to exploit double localization properties, in the real and harmonic domain. Despite
this localization in the real domain, we show here that the performance of a needlet
cross-correlation estimator deteriorates badly in the presence of very aggressive
sky-cuts (i.e., experiments with sky coverage much smaller than 50%). In this
chapter, we show how the performance of this estimator can be greatly improved by
a MASTER-like correction. Thus achieving signal-to-noise figure of merits which are

in some aspect superior to the corresponding results for power spectrum methods.

The plan of the chapter is as follows. In section (6.2) we introduce the needlet
system along with the spectral estimation in this framework; we then proceed in
section (6.3) to introduce the MASTER-like algorithm for the needlets cross-correlation
estimator. Numerical evidence and some comparison on the performance of these
procedures are collected in section (6.4), while final considerations are presented in
section (6.5).

6.2 Building the cross-correlation estimators

In this section we introduce the spectral estimator in needlet space. We recall
that the theoretical background of the CMB lensing-galaxy cross-correlation has
been widely discussed in Ch. (2.2.3) and (4.2), while we illustrated how to build
an harmonic estimator for cross-correlation analysis in Ch. (3.2.1). Even though
the main focus of the chapter is the measurement of the CMB lensing-galaxy
cross-correlation, we stress that the estimators presented here can be applied to
any scalar field on the sphere.
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6.2 Building the cross-correlation estimators

6.2.1 Needlet cross-correlation estimator

As mentioned in the introduction, some drawbacks of standard Fourier analysis
on the sphere can be mitigated by the exploitation of needlet/wavelet techniques.
Related advantages have already been widely discussed in the literature, see again
Marinucci et al. (2008); Lan & Marinucci (2008); Donzelli et al. (2012); Troja

et al. (2014); Marinucci et al. (2011); Durastanti et al. (2014). Below we provide a
brief summary of some of the needlets advantages with respect to other spherical

wavelets construction:

1. they have bounded support in the harmonic domain (i.e. localized on a finite

number of multipoles);

2. they are quasi-exponentially (i.e. faster than any polynomial) localized in

pixel space;
3. they do not rely on any tangent plane approximation;

4. they allow for a simple reconstruction formula (because they represent a
tight frame system). Note that this property is not shared by other wavelet
systems such as the common Spherical Mexican Hat Wavelet (SMHW);

5. they are computationally convenient to implement and natively adapted to

standard packages such as HEALPix;

6. needlets coefficients can be shown to be asymptotically uncorrelated at any

fixed angular distance for growing frequencies.

Here we recall that the spherical needlet system 1)y can be obtained by a quadratic

combination of spherical harmonics as

g [Bi—1] m=—"{

where [-] denotes the integer part, b(-) is the filter function in the harmonic
domain defined for x € [1/B, B], and {;;} are the cubature points on the sphere
corresponding to the frequency j and the location k. Since our implementation
relies on the HEALPix pixelation scheme we can identify the cubature points with
the pixel centers, so that the cubature weights A;;, can be approximated by 47 /Ny,
where Ny, is the number of pixels for the chosen HEALPix Ngiqe resolution and k

represents the pixel number (Pietrobon et al., 2006).

Needlets can be thought of as a convolution of the projection operator Y-, Y5 (01)Ys, (k)
with a filter function b(-) whose width is controlled by the only free parameter B:

recipes for the construction of the function b(-) can be found in Marinucci et al.
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6 Needlet estimation for CMB-LSS cross-correlation

(2008); McEwen et al. (2013); Marinucci et al. (2011). For instance, an explicit
recipe for the construction of the filter function is as follows (Marinucci et al.,
2008):

1. Construct the C*°-function

1
exp (——5 te[-1,1]
1(t) = (-=) | (6.2)
0 otherwise,
compactly supported in [—1, 1];
2. Implement the non-decreasing C'*°-function
J4 At (2)
¢o(u) = F———, (6.3)
JLidt o (t)
which is normalized in order to satisfy ¢o(—1) = 0 and ¢o(1) = 1;
3. Construct the function
1 te[0,1/B]
da(t) = {02 (1- 22 (t— %)) te(1/B.1] (6.4)
0 t € (1,00);
4. Define for u € R
u
V(1) = ¢y (B) — s (u). (6.5)

A smaller value of B corresponds to a narrower localization in /-space, while a
larger value translates into a more precise localization in real space. Once B is
fixed, each needlet can be shown to pick up signal only from a specific range of
multipoles determined by the index j: the profile of the filter function b(-) is shown
in Fig. (6.1) for different frequencies. Needlet coefficients are then evaluated by

projecting the centered field X (f1) on the corresponding needlet 1), (1) as
B = [, X (@) () O
A L\ . .
=Pt [ 3 Yo () Y b<.>YLM(n)YLM(§jk) a0
5 tm o \P’
K L)y N (6.6)
= e 3 wnb g Viue(€e) [, Yo (850 (8) 402

ImLM

001 0m M

- N; b(éj.) mi_z TemYem (Er)-
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Figure 6.1: Profile of the filter function in the /-space for different needlet frequencies
J. The needlet width parameter is set to B = 1.75.

Needlet coefficients corresponding to a given frequency j can themselves be rep-
resented as an HEALPix map. It is worth to stress that although needlets do
not make up an orthonormal basis for square integrable functions on the sphere,
they represent a tight frame (redundant basis) so that they allow for a simple

reconstruction formula, i.e
X(0) = Bt (). (6.7)
jk

After computing the needlet coefficients §j; from the maps, we can build a spectral

estimator as 1

S B (69

pix g

AXY
Bj =

and it is immediate to check that it provides an unbiased estimate of (a binned

form of) the angular power spectrum, i.e.

A 2041 l
XY\ _ pXY _ 2 XY
(B )=p" = B b (B]) CxY. (6.9)
These theoretical predictions can directly be compared to the extracted spectra,
allowing for the parameter extraction process. Moreover, as noted in Pietrobon
et al. (2006), the analytic relation between §; and Cy makes straightforward dealing
with beam profiles, pixel window function, and experimental transfer functions.

Note that in this chapter we divide the spectral estimator (6.8) and its expected
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6 Needlet estimation for CMB-LSS cross-correlation

value (6.9) for a normalizing factor A/ given by

N = 22{;1 (éﬂ.), (6.10)

so that in the plots we show ﬁAJXY — BJXY/N
The theoretical variance of the cross-correlation power spectrum in needlet space
reads

(A )? = Var[BJXY] => 2L 1b ( ¢
¢

1672 BJ>{(C Ry erY], (611

where the angular auto-spectra can be comprehensive of a noise term, i.e. C; —
Cy + Ny, if present. Moreover, the needlets system is compactly supported in the
harmonic domain and as such, for full-sky maps, the random needlets coefficients

are uncorrelated by construction for |j — j'| > 2 (Baldi et al., 2009).

6.3 MASTER algorithm for needlets

As mentioned in Sec (6.2.1), one of the main driver behind the development of the
needlet spectral estimator is the need to overcome the issues related to Fourier
analysis on the sphere in the presence of missing observation. The excellent
needlets localization properties in real space represent a key feature for analyzing
cosmological data on the partially observed sky, in particular it has been shown
that even in the presence of masked regions the random needlet coefficients 3;;, are
asymptotically independent (over k) as j — oo (contrary to the case of random
coefficients xy,,) (Marinucci et al., 2008; Baldi et al., 2009). However, as we shall
see from simulations in the next section, the estimator defined in Eq. (6.8) becomes
biased for aggressive masking: here we formally study the effect of sky-cuts on the
needlet power spectrum estimation.

From Eq. (3.37), we find that needlet coefficients computed on a masked sky are
given by

Bin, = WZ b( ) > TomYem (k) (6.12)

Then, if we consider the statistic

Z 3 (6.13)

pz:c k
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6.3 MASTER algorithm for needlets

it is straightforward to see that its expectation value reads as follows

() = 1 = S0 5 ) i)

=22 b2< )Kemé' WICy (6.14)

I O'm/!

2£+1 (8

Z 41 BJ

124

) My Cl,

which tells us that I’ ]XY is an unbiased estimator for a smoothed version of the
pseudo angular power spectrum Cy, similar to the case of B]XY; in some sense,
we can view f}XY as an estimator of the pseudo-needlet power power spectrum.
Using Eq. (3.45), which is valid for slowly varying power spectra and/or large sky

fractions, it is possible to relate the two estimators as

20 + 1 l
FXY fskyz A (B]>C
- fsky<ﬁjxy>‘

(6.15)

Before we conclude this section let us introduce a couple of remarks. We recall
first that in the case of a survey with a large sky-cut, inverting the full coupling
matrix become unfeasible because of singularities; hence the power spectrum can be
estimated only over some subset of multipoles i.e. the power spectrum is recovered
only up to some frequencs windows. As discussed earlier in Sec. (3.2.1), the choice
of this frequency windows is to a good degree arbitrary; on the other hand, the
needlet framework naturally provides a binning scheme which is controlled by a

single width parameter B (as well as by the profile of the filter function b(-)).

As a second difference, we note that while the PCL approach usually makes use
of the backward modelling, where measurements are deconvolved for numerical
and observational effects to match the theoretical predictions, needlets analysis is
oriented towards the forward modelling, which turns theoretical (needlet) power
spectra into pseudo-spectra that can be directly compared to the raw measurements!
(see Harnois-Déraps et al. (2016) for a discussion on forward and backward modeling).
In particular, in the needlet case it is not feasible to write a closed formula such
as Eq. (3.42) to express the original needlet power spectrum as a function of the
pseudo one, i.e. §; = (;(I';); however, this is not an obstacle for data analysis

because the forward estimator can be used just as well to do model checks as

INote that pseudo-spectra, either in harmonic or needlet space, depend on the observational
setup represented for example by the masking, the smoothing, and the apodization, while this
is not the case for theoretical predictions.
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Gal Mask H—ATLAS Mask

0 1 0 1

Figure 6.2: Masks used for the analysis. The mask with a symmetric Galactic cut at
+20deg (fsky = 0.65) is shown in the left part, while the H-ATLAS mask (fg, = 0.013)
is shown on the right one. In both cases the black color denotes observed regions of the
sky.

parameter estimation.

6.4 Numerical evidence

In this section we describe the simulations setup exploited and the tests performed

in order to compare the harmonic and needlet cross-correlation estimators.

6.4.1 Simulations

We simulate a set of Ng;,,, = 500 correlated CMB convergence and galaxy density
maps at an HEALPix resolution of Ngg4 = 512 (corresponding to an angular
resolution of ~ 7'.2). For the galaxies we consider an high-z Herschel-like population
with a redshift distribution as described in Ch. (5) and fix b = 3 for the present
galaxy sample; the precise details of spectra are not fundamental since we are
interested in testing the estimators. This simulations set is used in a MC approach
(i) to validate the extraction pipelines; (ii) to compute the uncertainty associated
with each bin; and (iii) to quantify the degree of correlation among different needlet
frequencies. A thorough description of the main steps to obtain correlated CMB
lensing and galaxy maps comprising of signal and noise can be found in Ch. (4),

here we simply use noise-free maps for validation purposes. Pairs of correlated
S

7 and galaxy density g7 maps are

signal-only Gaussian CMB convergence
generated from the three fiducial spectra C;?, Cf* and C§Y (Giannantonio et al.,
2008; Bianchini et al., 2015). This is easily implemented using the synfast routine of
HEALPix. In order to show the effect of masking on the reconstructed statistics, the
simulated maps are masked with two different masks: we consider either a Galactic

mask that covers the 35% of sky (fsay = 0.65), similar to the one implemented in
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6.4 Numerical evidence

Planck CMB data, and a much more aggressive H-ATLAS (Eales et al., 2010) mask
with sky coverage equal only to 1.3% that comprehends the North Galactic Pole,
the South Galactic Pole, and the GAMA fields. The adopted masks are shown in
Fig. (6.2).

6.4.2 Results

We start by investigating the uncorrelation properties of the needlets coefficients,
as a function of the width of the mask. In particular, the covariance matrix of

needlet coefficients is computed by means of 500 MC simulations as

A N

Cov,yr = Cov[B;, Byr] = (B — (Bi)mc) By — (Bjr)ne)mc. (6.16)

The corresponding results are reported in Fig. (6.3) for the full-sky, Galactic and
H-ATLAS cases respectively. Numerical evidence is very much consistent with the
theoretical expectation: in particular in the full-sky and Galactic mask case the
correlation decrease very rapidly outside the main diagonal (where it is trivially
unit, which is not reported in the table) in the case of full-sky maps. The decay is
still very satisfactory when sky coverage is high, although not complete as for the
Galactic mask; on the other hand a very aggressive cut with sky coverage of 1.3%
deteriorate enormously the uncorrelation properties (even though Corr;; is O(0.1)
and smaller at high frequencies for [j — 5’| > 2), see the bottom panel in Fig. (6.3).
The estimated covariances are then used to derive error bars in the cross-correlation
estimators reported in Fig. (6.4). Again, the needlet estimator is shown to perform
very well in the full-sky and Galactic mask cases whereas Herschel-like framework
clearly requires corrections. Error bars decay rapidly for increasing frequencies
as expected. For comparison, in Fig. (6.5) MASTER-like estimators are reported
for the cross-power spectrum, while the equivalent MASTER needlet reconstruction
discussed in section (6.3) is shown in Fig. (6.6), where we can see that the bias is

strongly suppressed.

The most important results are collected in Fig. (6.7), where we report the per-
formance of the MASTER-like corrected needlet cross correlation estimator. The
figure of merit that we report is the signal-to-noise ratio (S/N), evaluated as the
ratio between the analytical expected value of the estimator (numerator) and a
measure of variability, which can be either the standard deviation (ABJ- = ,/Cov;;)
or the root mean square error (vMSE). The latter estimator takes in to account
also the possible presence of bias, but this is so small that the two measures are

largely equivalent. Clearly, an higher value of this figure of merit entails a better

151



6 Needlet estimation for CMB-LSS cross-correlation

B =1.75 Ngge = 512 N, = 500 - Signal Only
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Figure 6.3:
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results for the full-sky, Galactic mask, and H-ATLAS mask cases respectively.
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Figure 6.4: Upper panel: Recovered mean needlet cross-power spectrum between
correlated CMB convergence and galaxy density maps for different masks and width
parameter (B = 1.75 and 1.45 on the left and right parts respectively). Green, yellow and
purple bandpowers represent full-sky, Galactic mask (with fg, = 0.65) and H-ATLAS
mask (with fg, = 0.013) cases respectively. Solid blue line is the generative theoretical
input cross-power spectrum. FError bars shown are the diagonal components of the
covariance matrices (defined in Eq. 4.1), properly scaled by v/Ngim. Central panel:
Fractional difference between mean recovered and theoretical needlet cross- spectra for
the cases shown in the upper panel. Lower panel: Error bars comparison for the cases
shown in the upper panel. Note that the lack of power observed for j = 12 (or for j = 18
if B = 1.45) is due to the fact that simulated maps have been generated using spectral
information up to fmer = 2Ng9e = 1024, while the needlet frequency j = 12 picks up
signal in the multipole range of 458 < ¢ < 1396 (551 < ¢ < 1159), where the power is
partially missing.
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Figure 6.5: Same as (6.4) but in harmonic space.

153



6 Needlet estimation for CMB-LSS cross-correlation
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Figure 6.6: Mean needlet pseudo power spectrum (f‘;g ) (orange circles) superimposed
to the generative theoretical (pseudo) spectrum (blue line).

performance of the estimator; for comparison, the same statistics are reported also

for the MASTER-like cross-correlation estimator in the standard harmonic domain.

The performance of the needlet estimator seems to be extremely satisfactory, with
the figure of merit ranging from 1 to 3 for the H-ATLAS case and from 3 to 10 for
the Galactic case at the smallest frequencies j = 3,4, 5 (corresponding to multipoles
of the order ¢ = 6, 10, 18 respectively). At higher frequencies, i.e. 7 = 10,11,12
(corresponding to central multipoles of the order ¢ = 312, 547, 957 respectively), the
figure of merit is of order 200 (30) when the Galactic (H-ATLAS) mask is applied.
To make a rough comparison, the figures of merit for the standard power spectrum
cross-correlation estimators are in the order of 9 at ¢ = 10, and 80 at ¢ = 800 for
the Galactic mask case, while the figure of merit in the H-ATLAS scenario goes
from below 1 up to roughly 6 in the same ¢-range. To be fair, we stress that these
numbers are not strictly comparable, because the bandwidths which are chosen
for the standard harmonic domain estimator are constant across the multipoles
domain and smaller than the equivalent needlet bandwidths, especially at high
frequencies j. However, the least one can conclude from these results is that the
two procedures have different advantages; in particular, we view as major assets for
the needlet based algorithm the very high S/N and the natural choice of bandwidth
parameters; while the advantage of the power spectrum based procedure seems the

high resolution which can be achieved in multipole spaces.

As a further check we show in Fig. (6.8) the variance of the harmonic and needlet
space estimators for the different observational setups as function of multipole /¢

and needlet frequency j, normalized to the full-sky analytical variance.
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Figure 6.7: Different figures of merit discussed in text to assess the goodness of the
estimators for the needlet (left panel) and harmonic (right panel) cases respectively. On
top of the left plot we quote the multipoles that roughly correspond to a given needlet
frequency j.
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Figure 6.8: The variance of cross-power spectrum estimates (left panel) and needlet
cross-spectra (right panel) divided by the respective analytical full-sky variance. Note
that we calculate the ratio 3;/ApB; for the H-ATLAS case, not the pseudo spectrum
T;/AT;.
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6 Needlet estimation for CMB-LSS cross-correlation

6.5 Conclusions

Cross-correlation analyses between independent cosmological datasets have the
advantage to be potentially immune to any known (and unknown) systematics,
as well as to extract signals hidden in noisy data. In this way, cross-correlation
measurements can provide us with a clearer view of the large scale distribution of
matter, fundamental to reconstruct the dynamics and the spatial distribution of the
gravitational potential that can be then translated into constraints on cosmological

parameters, breaking degeneracies with the astrophysical ones.

In this chapter we begin a systematic analysis of the scientific potential associated
to the expansion of the analysis domain in CMB-LSS cross-correlation studies
to include the localization in the harmonic and spatial domains. In this initial
application, by exploiting an ensemble of simulations, we have shown that under the
same observational configurations the needlet spectral estimator can outperform the
harmonic one thanks to the excellent needlets localization properties in both pixel
and frequency space, as well as their optimal window function. Moreover, we have
completed an initial needlet based analysis pipeline throughout the implementation
of a novel MASTER-like approach for needlet spectral reconstruction in the case
of aggressive masking (fuy, =~ 0.01), reporting an higher S/N with respect to its

harmonic counterpart.

Motivated by these positive indications and results, in future research we plan
to explore further the trade-off between S/N and multipole localization, so as
to achieve optimal bandwidth selection for a given experimental setting (such as
the Euclid coverage mask). We also aim at applying this machinery to accurate
CMB maps lensed with ray-tracing techniques (Calabrese et al., 2015) and realistic
galaxy mock catalogues based on N-body simulations by adopting, on the CMB
side, the projected accuracy and sensitivity of forthcoming polarization oriented
CMB probes, targeting the B-modes from cosmological gravitational waves and
gravitational lensing. This work is of course preparatory for application to real data,
from currently available LSS maps such as Herschel and WISExSCOS Photometric
Redshift Catalogue (WISExSCOSPZ) (Bilicki et al., 2016) to upcoming surveys
such as Euclid, LSST, DESI, and WFIRST, in order to robustly extract cosmological

information from cross-correlation measurements.
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Chapter 7

Kinetic Sunyaev-Zel’dovich
effect in modified gravity

In this Chapter, which concludes the work described in this Thesis, we tackle the
interplay between CMB and LSS from a different perspective, focusing not only
upon a different effect with respect to CMB lensing, but also investigating its
capabilities as a discriminant from cosmologies characterized by modifications of
gravity. Here we investigate the impact of modified theories of gravity on the kinetic
Sunyaev-Zel’dovich (kSZ) effect of the CMB. We focus on a specific class of f(R)
models of gravity and compare their predictions for the kSZ power spectrum to
that of the ACDM model.! We use a publicly available modified version of Halofit
to properly include the nonlinear matter power spectrum of f(R) in the modeling
of the kSZ signal. We find that the well-known modifications of the growth rate
of structure in f(R) can indeed induce sizable changes in the kSZ signal, which
are more significant than the changes induced by modifications of the expansion
history. We discuss prospects of using the kSZ signal as a complementary probe of
modified gravity, giving an overview of assumptions and possible caveats in the

modeling.

7.1 The kinetic Sunyaev-Zel’dovich effect

As we have already seen in Ch. (2.2.2), the journey of the photons from the last
scattering surface to us is not a smooth one. On their way to the observer, they
undergo several physical processes which induce additional anisotropies on top of
the primordial ones, imprinted at the time of recombination. These can be noticed
as secondary effects on the CMB, of which the iSW effect and CMB lensing are
common examples. Since they happen at different intermediate redshifts, they

carry valuable information on the Universe between the last scattering and today.

Lf(R) gravity is a family of gravity theories in which the Lagrangian density f is an arbitrary
function of R and cosmological models are derived from that.
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7 Kinetic Sunyaev-Zel’'dovich effect in modified gravity

In this chapter we focus on the kSZ effect, which is sourced by the inverse Compton
scattering of CMB photons off clouds of moving free electrons (Sunyaev & Zeldovich,
1980; Vishniac, 1987; Jaffe & Kamionkowski, 1998; Shaw et al., 2012). The kSZ
signal is sensitive to both the expansion history and the dynamics of cosmological
perturbations. Its constraining power as a geometrical probe for DE studies was
investigated in Ma & Zhao (2014). We focus on the growth of structure and
investigate the prospect of using the kSZ effect to constrain models of modified
gravity that address the phenomenon of cosmic acceleration. Indeed we show that
the kSZ phenomenon is particularly sensitive to the growth of perturbations at
redshifts z < 2 and, as such, we expect it to be a good probe of cosmological
models that introduce late times modifications of the growth rate of structure,
such as clustering dark energy and modified gravity. In particular, we consider
the class of f(R) models introduced by Hu & Sawicki (2007) and we find that
the corresponding modifications to the growth rate of structure can indeed induce
sizable changes in the kSZ effect. We discuss also the caveats and assumptions
associated to the modeling and measurements of the kSZ signal, and conclude

giving an outlook of the observational prospective.

A wide set of observational probes has been proposed and exploited to test theories
of modified gravity from astrophysical to cosmological scales. In particular, viable
f(R) models have been constrained with secondary CMB anisotropies, such as
CMB lensing, the iSW effect (Raveri et al., 2014; Planck Collaboration, 2015d)
and its cross-correlation with galaxy density (Song et al., 2007b; Giannantonio
et al., 2010), galaxy clusters abundances (Jain & Zhang, 2008; Ferraro et al., 2011;
Cataneo et al., 2015) and profiles (Lombriser et al., 2012; Wilcox et al., 2015),
galaxy power spectrum (Oyaizu et al., 2008; Dossett et al., 2014), redshift-space
distortions from spectroscopic surveys (Guzzo et al., 2008; Yamamoto et al., 2010;
Alam et al., 2016), weak gravitational lensing (Simpson et al., 2013; Harnois-Déraps
et al., 2015), 21-cm intensity mapping (Hall et al., 2013), and dwarf galaxies (Jain
et al., 2013; Vikram et al., 2013).

The chapter is organized as follows. In Sec. (7.2) we provide an overview of the kSZ
effect and describe our modeling of the kSZ angular power spectrum. The different
gravity models considered in this analysis are reviewed in Sec. (7.3). We investigate
the effect of the modified cosmic growth history on the kSZ observable and discuss
possible caveats in Sec. (7.4). In Sec. (7.5) we discuss the detectability of such
an effect with the available and upcoming observations, while the conclusions are
presented in Sec. (7.6). Throughout the chapter we assume a fiducial background
expansion that closely mimics one of a spatially flat ACDM cosmological model

consistent with the best-fit cosmological parameters derived using the joint data
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7.2 The modeling of the kSZ eftect

sets of 2015 Planck TT + low P (Planck Collaboration, 2015¢), namely €2, = 0.049,
Q. = 0.264, Q = 0.687, ny = 0.966, Hy = 67.31 km s~! Mpc™!, and z., = 9.9.

7.2 The modeling of the kSZ effect

In this section we review the physics and the modeling of the kSZ signal. During
their journey from the last scattering surface to the observer, CMB photons
experience further Compton scattering off clouds of moving free electrons: the
LOS component of the electron momentum induces temperature fluctuations in
the CMB sky through Doppler effect. This phenomenon is known as kinetic
Sunyaev-Zel’dovich effect and its magnitude is given by (Sunyaev & Zeldovich,

1980)
AT dz

7, M= "T/ (1+2)H(2)

where o7 is the Thomson scattering cross section, Ty ~ 2.725 K is the average

ne(2)e "@v -, (7.1)

CMB temperature, H(z), 7(2), n.(z), and v - i are the Hubble parameter, optical
depth, free electron number density, and peculiar velocity component along the
LOS.

The optical depth out to redshift z is

i ne(z)
= dz-——-—"F—— 7.2
r(z) = ore [ dz e (7.2)
where 7, is the mean free-electron density,
ﬁe — ng(z>7 (7?))
HeMp

with p,(2) = pgo(1 + 2)® being the mean gas density at redshift z and u.m, the
mean mass per electron. The electron ionization fraction is defined as (Shaw et al.,
2012; Ma & Zhao, 2014):2

_ 1_Yp(1_NHe/4)
A T Ty

(7.4)

Here, Y}, is the primordial helium abundance, fixed to Y, = 0.24, and Ny, is the

number of helium electrons ionized.

The kSZ power is expected to be sourced by a contribution from the epoch of

2Note that in this chapter we switch convention and denote the comoving distance with the letter
x to avoid confusion with the electron ionization fraction x and stick to the most diffused kSZ
literature.
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7 Kinetic Sunyaev-Zel'dovich effect in modified gravity

reionization, dubbed the patchy kSZ, and one from the postreionization epoch,
namely the homogeneous kSZ.

o Patchy kSZ: it is originated by inhomogeneities in the electron density and
the ionization fraction at redshift z > z..;% its power spectrum amplitude and

shape depend, at first order, on the time and duration of reionization (Zahn
et al., 2005; McQuinn et al., 2005);

« Homogeneous kSZ: it is sourced by free-electron density perturbations and

peculiar velocities at z < z..

Since we focus on the kSZ signal after reionization, we set the upper integration
limit in Eq. (7.1) to 2z, = 9.9 while we assume y = 0.86, i.e. neutral helium at all
redshifts.* We discuss more in detail about the possible choices for the reionization
redshift and the dependence of kSZ on its value in Sec. (7.4.4).

Writing n, = n.(1 + d), Eq. (7.1) can be recast as

Zre 2
AT . (ango)/ LA oy a, (7.5)
0

—(n) = e
To ( ey H(z) X

where q = v(1 + J) is the density weighted peculiar velocity (ionized electron

peculiar momentum).

Since the longitudinal Fourier modes of q, i.e those with k parallel to n, experience
several cancellations in the LOS integral of Eq. (7.5), only transverse momentum
modes contribute to the effect (Vishniac, 1987; Jaffe & Kamionkowski, 1998). More-
over, in the linear regime the velocity field is purely longitudinal, so that only the
cross term vé can source the kSZ power spectrum. In the small angle limit, the kSZ

angular power spectrum can be written under the Limber approximation (Limber,
1953) as

812 [forpg\? [Fre dz z(2)
O, — ( g ) / 4z 4 BAAZ (g, 2)e 2 ) 7 76
¢ 20+ 12 \wm, ) o ¢ (1+2)"x"Ap(l/z, z)e 1) (7.6)
where z(z) = [;(cdz'/H(2')) is the comoving distance at redshift z, k = ¢/x and
Ag(k, z) is the power spectrum of the transverse (curl) component of the momentum

field. Earlier analytical studies calculated the expression for A% (Vishniac, 1987;

3We define 2. as the redshift at which hydrogen reionization ends.

4This is an assumption: in a more realistic case, helium atoms remain singly ionized until z ~ 3
(x = 0.93) and, below that, they are thought to be doubly ionized (x = 1). Shaw et al. (2012)
calculates for their ACDM case that this would increase the kSZ power by a factor of 1.22 at
£ = 3000 relative to their baseline model. Hence, the level of uncertainty on the kSZ power
spectrum due to helium reionization is equivalent to that due to the uncertainty on og.
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7.2 The modeling of the kSZ eftect

Jaffe & Kamionkowski, 1998; Dodelson & Jubas, 1995; Ma & Fry, 2002) to be

Nylk) = oy | é;;;a — 1) Pl = 1), 2) Pk, 2) -
~ g Pk =KL Pa . )]

where Pss and P,, are the linear matter density and velocity power spectra, while
Py, is the density-velocity cross spectrum and p = k - k’. We can further simplify
Eq. (7.7) by relating the peculiar velocity field to the density perturbations: in
the linear regime and on subhorizon scales, under the assumption that o ~ 0,
we can use the continuity equation for matter to write v = 1 fc'LSk/ k2, where
fla, k) = dlogé(a,k)/dloga is the linear growth rate. This gives us the following

equations

Putt) = (22 Pty Pty = (22) Pt (7.9

Inserting them into Eq. (7.7), we obtain®

830 = g [ SIS PPk~ KPR, (19
where
Ik k) = k(k — 2K 1) (1 — p*) (7.10)

k2 (k2 + k™ — 2Kk 1)
is the kernel that describes how linear density and velocity fields couple to each
other. Since we are interested in studying the impact of scale-dependent growth of
structure induced by modified gravity scenarios on the kSZ observable, f is kept

inside the previous integral. Combining Eq. (7.6) with Eq. (7.9), one obtains the
so-called Ostriker-Vishniac (OV) effect (Ostriker & Vishniac, 1986).

When nonlinear structure formation arises, linear perturbation theory does not hold
and Eq. (7.9) breaks down: several previous works have investigated the impact
of nonlinearities on the kSZ power spectrum (Hu, 2000a; Ma & Fry, 2002; Shaw
et al., 2012). In particular, Hu (2000a); Ma & Fry (2002) argue that nonlinearities
in the velocity field are suppressed by a factor of 1/k% with respect to those in the
density field. Hence it is sufficient to replace the linear Pss(k, 2) in Eq. ((7.9)) with
its nonlinear counterpart PRY(k, 2) to capture the effect of nonlinearities, so that

2 _ kg -2 dgkl 201/ NL / ! !
Ap(k) = 5 | U PR (= KD P ()T (e ). (710

5Redshift dependence is suppressed for clarity.
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7 Kinetic Sunyaev-Zel'dovich effect in modified gravity

Throughout this chapter, we use Eq. (7.11) and Eq. (7.6) to compute theoretical
predictions for the full kSZ angular power spectra. Let us notice that the continuity
equation that we have used to go from ((7.7)) to ((7.9)) remains valid in our Jordan
frame treatment of f(R) gravity. N-body simulations have shown that f(R) models
affect significantly the velocity spectrum, with resulting changes in P,, with respect
to the ACDM being more sizable than the corresponding changes in Pss (Li et al.,
2013). Nevertheless, the relative size of these modifications should not hinder the
above assumption on negligibility of nonlinearities of the velocity power spectrum
in A%,
As previously done (Jaffe & Kamionkowski, 1998; Dodelson & Jubas, 1995; Ma &
Fry, 2002; Zhang et al., 2004), we assume that gas fluctuations trace dark matter
ones at all scales, i.e. there is no (velocity) bias between them. Note that this
approximation breaks on small scales, where baryon thermal pressure tends to
make gas distribution less clustered than the dark matter one. This suppression
effect due to baryon physics can be incorporated into a window function W (k, z),
such that (Shaw et al., 2012)

PRi(k, z) = W2 (k, 2) Py (k, 2). (7.12)
An investigation of the astrophysical processes such as radiative cooling, star for-
mation, and supernova feedback on the kSZ power spectrum achieved by measuring
the window function W?(k, z) in hydrodynamic simulations is provided in Shaw
et al. (2012) (the cooling and star-formation model, labelled CSF). There, the
authors provide an improved fitting formula for W?2(k, z) with respect to the one
presented in Gnedin & Hui (1998) and argue that the CSF model is a robust lower

bound on the homogeneous kSZ amplitude.

All the previous studies on which we rely to model the kSZ signal, neglect the
contribution of the connected term in the transverse component of the momentum
power spectrum® that arises in the nonlinear regime: a recent investigation of this
term is reported in Park et al. (2016).

Since we aim at studying the modified gravity effects on the kSZ power spectrum, in
the following analysis we adopt the full nonlinear kSZ modeling without including
the thermal gas pressure. However, when comparing with observations, one should
take that into account and exploit numerical simulations to calibrate. As discussed
in Shaw et al. (2012), the realistic expected homogeneous kSZ power spectrum
should lie within the region delimitated by the OV signal (lower bound) and the
full kSZ (upper bound).

6As we have seen, q ~ v§, hence {qq) = (vv)(56) + 2(vd)? + (vévd),
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7.3 Models

7.3 Models

In our analysis we compare the kSZ effect in the standard cosmological model,
ACDM to that in the f(R) class of modified gravity. As we discuss, the latter
models have an expansion history which is very close to the ACDM one, while they
can predict a different cosmic growth history. In our analysis we therefore focus on
the effects of the modified growth.

For our standard gravity scenario, we consider a flat ACDM composed of baryonic
matter (with critical density €2;), pressureless cold DM (€2.), and a cosmological
constant A exerting a negative pressure and dominating the current energy budget
of the Universe (€24). The power spectrum of the transverse component of the
momentum field A%(k, z) [Eq. (7.11)], which sources the kSZ signal, is sensitive to
the growth history through the linear growth rate and to the matter power spectrum,
both the linear and nonlinear one. In our analysis, we use f(z) = Q,,(z)” (Linder,
2005) , where v ~ 0.55 for general relativity, to evaluate the growth rate, while
we make use of CAMB” (Lewis et al., 2000) to compute the matter power spectrum.
In this way, nonlinearities in PNY(k) are taken into account via the Halofit
prescription of Smith et al. (2003); Takahashi et al. (2012).

For the case of f(R) gravity (Song et al., 2007a; Bean et al., 2007; Pogosian &
Silvestri, 2008; De Felice & Tsujikawa, 2010), we consider a specific family of models
introduced by Hu and Sawicki in Hu & Sawicki (2007). This represents one of
the viable f(R) families, capable of sourcing the late-time accelerated expansion,
closely mimicking the ACDM background cosmology on large scales and evading
solar system tests because of the built-in chameleon mechanism (Hu & Sawicki,
2007; Khoury & Weltman, 2004). The action of the model in the Jordan frame

reads
1

167G / d'zv/=g[R + f(R)] + Sm, (7.13)

where f(R) is a generic function of the Ricci scalar

S:

f(R) = —m? 622:1_(];% Z)ﬁ - (7.14)

and the matter sector is minimally coupled to gravity. Here, c;, co, and n are free
dimensionless parameters of the theory and m? is a mass scale. Because of the
higher order derivative nature of the theory, there is a dynamical scalar degree of
freedom fr = df /dR, dubbed the scalaron, that mediates a long-range fifth-force

and is responsible for the modification of structure formation.

"http://cosmologist.info/camb/
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7 Kinetic Sunyaev-Zel'dovich effect in modified gravity

Following Hu & Sawicki (2007), we fix the mass scale to m? = 87Gpy/3, where
po is the average density of matter today. This effectively corresponds to having
m?/R < 1 for the entire expansion history, allowing an expansion of ((7.14)) in
m? /R, with the scalaron sitting always close to the minimum of the potential,
and the model resembling, at linear order, the ACDM one. If we additionally fix
c1/co ~ 65 /Qp, then in first approximation the expansion history mimics closely
that of a ACDM universe with a cosmological constant €2, and matter density £2,,.
This leaves us with two free parameters, ¢;/c2 and n; models with larger n mimic
ACDM until later in cosmic time, while models with smaller ¢;/c3 mimic it more

closely.

In the following we work in terms of n and the present value of the scalaron f%,
which can be related to ¢;/c3 as (Hu & Sawicki, 2007)

Qp
1+4—
3( 4 Qm>

n+1
I (7.15)

Cl_ 1

c3 n

In order to calculate the kSZ power spectrum, we use the publicly available
MGCAMB (Hojjati et al., 2011) and MGHalofit (Zhao, 2014) to compute the growth
rate and the linear and nonlinear matter power spectrum. Following the discussion
above, we approximate the expansion history to the ACDM one, and focus on
differences due to a different growth rate of structure. MGCAMB and MGHalofit use
the quasistatic approximation for the dynamics of scalar perturbations, which is
sufficiently good for the choice of parameters that we have made above and for the
range of f% values that we explore (Hojjati et al., 2012). In the following analysis

we consider models with |f%] € [107¢,107*] and n = 1.

7.4 Results and Discussion

We now proceed to calculate the kSZ power spectrum for the above models. Before
discussing the final results, let us give an overview of the different quantities that
contribute to A% (Eq. (7.11)) and how they differ in these models. In particular, we
discuss how the differences in the dynamics of perturbations for f(R) models reflect
in a modified kSZ signal. We also give an overview of other physical phenomena to
which the kSZ is sensitive regardless of the theory of gravity under consideration,

discussing how they can affect our ability to test gravity with kSZ.
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Figure 7.1: Right panel: The linear growth rate f = dlogd/dloga as a function of
scale k and redshift z for the f(R) model with a ACDM background expansion with
|f%] = 107% and n = 1. The characteristic scale dependence of the structure growth
is clearly visible: at a given redshift, different scales are characterized by a different
growth rate. The red dashed line represents the size-distance relation, k = ¢/z(z), for
¢ = 3000 while the orange solid line corresponds to the Compton scale k¢ associated
to the scalaron. Top righ panel: Comparison between matter power spectra in ACDM
and f(R) models at redshift z = 0: linear predictions are shown as dashed lines, while
nonlinear ones are shown as solid lines. Nonlinear matter power spectra in ACDM are
evaluated using Halofit prescription, while we make use of MGHalofit for the Hu and
Sawicki model (with |f%| = 107 and n = 1). Bottom right panel: The relative difference
between the nonlinear matter power spectra in f(R) and ACDM cosmology.

7.4.1 Growth history

Being a weighted integral of A% over the redshift, the kSZ power spectrum probes
the cosmic growth history across a wide range of scales and redshifts through
the evolution of matter and velocity perturbations Shaw et al. (2012). In our
analysis of f(R) models, we obtain the linear growth rate f(z, k) using MGCAMB and
following the procedure outlined in Ma & Zhao (2014): first we output the density
contrast as a function of redshift and scale, and then we evaluate its logarithmic
derivative with respect to the scale factor. In the left panel of Fig. (7.1) we show
the growth rate as a function of scale k and redshift z for the Hu and Sawicki
model with |f3| = 107 it can be seen that f(R) models enhance the growth of
matter perturbations on scales smaller than their characteristic length scale, i.e.
the scalaron Compton wavelength A% ~ frr/(1+ fr). On the contrary, the growth
in ACDM depends only on time.

The differences in the growth history show up in the matter power spectrum. In the
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7 Kinetic Sunyaev-Zel'dovich effect in modified gravity

right panel of Fig. (7.1), we plot the present time matter power spectrum, Pjss(k),
for ACDM and the Hu-Sawicki f(R) model with |f2| = 107*, including both the
linear and nonlinear cases. It can be noticed that the scale-dependent growth of
f(R) produces an enhancement of the power spectrum on smaller scales, with the
effect kicking in at a k proportional to the Compton wave number. The bigger f5,

the smaller the k£ at which the enhancement kicks in.
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Figure 7.2: Power spectrum of the curl component of the momentum field calculated
for the different gravity model, regimes, and redshifts.

In Fig. (7.2) we plot the momentum power, A%, in terms of the dimensionless
quantity Agk/H(z) introduced in Zhang et al. (2004); Shaw et al. (2012): dashed
lines represent linear regime calculations (OV effect), while solid lines include
nonlinear corrections to the matter power spectra (full kSZ effect). The plot shows
that as cosmic structure evolves over time, the amplitude of the momentum curl
component power spectra increases: that is equally true for f(R) and ACDM.
However, the modifications of the growth of structure in f(R) imprint a different
shape on A% and enhance its power. Nonlinear density fluctuations become relevant
when Apk/H(z) =~ 1: as the Universe evolves, density perturbations exceed unity

and they increasingly become important at larger scales (Zhang et al., 2004).

7.4.2 The kSZ signal

We now move on to understand how the differences at the perturbation level
translate into differences in the predicted kSZ angular power spectrum, showing

how kSZ measurements can potentially represent a novel test of gravity.
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Figure 7.3: The homogeneous kinetic Sunyaev-Zel’dovich power spectrum (solid lines)
for standard ACDM and Hu and Sawicki models with |f%| = {107°,107%} and n =1 as
a function of multipole £. The dashed lines show the linear predictions, i.e. the OV effect.
The black data band power D}f;qz%oo =2.94 1.3uK? (1o confidence level) is taken from
the South Pole Telescope (SPT) George et al. (2015)). z, = 9.9 is assumed except where
otherwise stated.

In Fig. (7.3) we show the kSZ angular power spectrum as a function of multipole
¢ in terms of Dy = £(¢ + 1)CF% /2. Full kSZ theory spectra are plotted as solid
lines while OV calculations are shown as dashed lines. We plot results for the
ACDM scenario and for two Hu and Sawicki models with | fg| = {1075, 10~*}. The
comparison between dashed and solid lines for a fixed model provides an estimate
of the impact of nonlinearities in structure formation to the kSZ power spectrum,
as also shown in Shaw et al. (2012); Ma & Zhao (2014). Nonlinear structure boosts
the ACDM homogeneous kSZ power by a factor ~ 2.2 at £ = 3000. On top of
nonlinearities, in f(R) cosmology the scale-dependent growth rate enhances the
power spectrum by =& 2.5 (2.4) for |f3] = 10* (1075). The net effect of modifying
gravity is to enlarge the expected kSZ signal: the C¥9% amplitude increases as
| /2| becomes larger (i.e. chameleon mechanism is less efficient). Note that the
(-dependence is not dramatically altered. When comparing full kSZ power for
different gravity models, we find Cx5Z(|f%| = 107*) is approximately 30% larger
than the ACDM values, while Cx5Z(| f9%| = 107°) is ~ 11% larger than the ACDM

one.
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Figure 7.4: Cé‘s 25 ratio between ACDM and Hu & Sawicki model for different values of
| f%| with the fitting formula introduced in Eq. (7.16). Notice that the fit has been done
using Cy’s between £ € [103,10%] output for six | f%| values in the range [5x 1076, 5x 1077].

7.4.3 Fitting formula

As noted in Ma & Zhao (2014), the numerical evaluation of C¥%’s is computation-

ally expensive and makes the exploration of the parameter space through Markov
chain Monte Carlo (MCMC) rather unfeasible. To this end, we develop a fitting
formula to predict the kSZ angular power spectrum for the Hu-Sawicki f(R) model
with n = 1. We consider the power spectra ratio C{ ) /CACPM for several values
of |f3| in the representative range [5 x 107% 5 x 107°] and perform a fit via the

following formula

/™ (1£3) € \? (
CACDM _A<1000> eXp<_01000>’ (7.16)

where A depends on | £} through ag+a; log,o(|f%])+az logl, (| f%]) (same dependence
for B and C'). The outcome of this fitting procedure gives:

A(| fzl) = 3.308 + 0.603 log;o (| fz|) + 0.034logi, (| fz])
B(|frl) = —0.261 — 0.1691og,,(] fz]) — 0.021 logio(| fr]) (7.17)
C(Ifr]) = 0.182 + 0.0441logy, (| fz]) + 0.002logy (| f3])-

As can be noticed in Fig. (7.4), the above curves are a very good fit. Hence

Eq. ((7.16)) provides an accurate way of modeling the kSZ spectrum in the f(R)
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models under consideration, allowing one to explore the parameter space in a much
faster way. Let us notice that the fitting parameters in ((7.17)), and possibly the

optimal fitting curve, may change if a different range of values for | 9] is considered.

7.4.4 Caveats et al.

The focus of our study is the impact of modifications of gravity on the kSZ signal.
However, since we aim at determining whether the kSZ can be a useful probe for
modified gravity, in this section we review astrophysical and cosmological effects
that could be degenerate with the main signatures we are after, as well as limitations

of the theoretical modeling.

Reionization redshift

The amplitude of the kSZ power spectrum depends on the redshift z,. at which
reionization occurs through Eq. (7.6). If reionization ends at higher redshifts, the
integral which sources the kSZ power picks up more signal, hence it increases. We
find that by fixing z,. = 6, Cf%Z,, is decreased by approximately 15% and 11%
with respect to the baseline ACDM and Hu and Sawicki (|f%| = 107%) results.

Helium reionization

So far, we have assumed that helium remains neutral throughout cosmic history
(x = 0.86), although in a more realistic model helium would be singly ionized
(x = 0.93) between 3 < z < z,. and doubly ionized (xy = 1) for z < 3. The

CK5Z scales as the square of the ionization fraction (plus integrated

magnitude of
dependence through the optical depth 7), so we expect that helium reionization

would boost the power spectrum.

Applicability of MGHalofit

A fundamental ingredient needed to predict the kSZ power is the matter power
spectrum, especially the nonlinear counterpart: as stated in Sec. (7.3), in our
analysis we make use of Halofit for the ACDM case (as done in Shaw et al. (2012);
Ma & Zhao (2014)) and MGHalofit for the f(R) model. The accuracy level of
the fitting formula to calculate the nonlinear matter power spectrum is crucial if
one wants to test gravity with kSZ effect. We recall that MGHalofit works for an
arbitrary |f9] € [1075,107*] below redshift z = 1 (reaching an accuracy of 6% and
12% at k < 1h/Mpc and k € (1,10] h/Mpc).® While it is nontrivial to address

8Note that the standard Halofit accuracy is below 5% (k < 1h/Mpc) and 10% (k €
(1,10}h/Mpc) at z < 3 (Takahashi et al., 2012), so that previous analytical ACDM cal-
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7 Kinetic Sunyaev-Zel'dovich effect in modified gravity

quantitatively and self consistently this issue, we expect nonlinearities to be less
important at redshift z 2 1. In the left panel of Fig. (7.5) we show the differential
contribution to the kSZ power of redshift slices in the range 0 < z < z.. at £ = 3000
for the different cases studied in our analysis. The difference between the OV and
kSZ lines (within the same gravity scenario) gives an estimate of the kSZ power
enhancement due to nonlinear evolution: moreover, we can see that in the full kSZ
case, the bulk of the signal is sourced by structure at z < 1 (especially for the f(R)
model). The right panel of Fig. (7.5) shows the differential contribution dD§% /dz
for the f(R) kSZ case with |f%] = 10~* at different ¢’s: as the multipole becomes
larger, the differential redshift distribution peak shifts toward higher z (but always
smaller than 1).

Gastrophysics

Shaw et al. (2012) have shown that the effect of the baryon physics, i.e. cooling
and star formation, is to reduce the gas density in halos, hence hindering the kSZ
power boost due to nonlinear density fluctuations. The authors find a reduction of
CF5Z at all angular scales; in particular the power in the CSF model is reduced by
~ 30% at £ = 3000 with respect to the model without baryon physics. However,
they argue that their radiative simulation suffers from the overcooling problem, so

that the measured kSZ power is likely to be underestimated.

Patchy Reionization

What we have modeled so far is the homogeneous kSZ signal which is sourced in
the postreionization epoch: however, the patchy kSZ contribution should be added
on top of that. The precise patchy kSZ power spectrum amplitude and ¢-shape
depend at first order on the details of reionization, i.e. its time and duration
(Zahn et al., 2005; McQuinn et al., 2005; Iliev et al., 2006). In particular, the
patchy kSZ signal has a different spectral shape with respect to the homogeneous
one and peaks on multipoles between ¢ ~ 2000 — 8000, roughly corresponding to
the typical angular size of ionized regions at the reionization redshift (Iliev et al.,
2006). Patchy kSZ can allow us to place constraints on the reionization physics,
details of which are not yet well understood, assuming a good knowledge and
modeling of the homogeneous signal. To this end, 21-cm fluctuation power spectra
and its cross-correlation with the CMB anisotropies can shed light on the details
of reionization and help disentangle between different kSZ contributions (Jelic
et al., 2014). Very recently, Smith & Ferraro (2016) have proposed a new statistic
that is capable to separate the kSZ signal from others small-scale CMB secondary

culations are similarly affected by the precision of the fitting formula for matter nonlinearities.
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7.5 Outlook to observations

anisotropy, and also allow the kSZ signal to be decomposed in redshift bins. The
peculiarity of the method is that it does not rely on external information such as
galaxy catalogues and it is claimed to be able to cleanly isolate the high-z signal

from patchy reionization.
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Figure 7.5: Left panel: the contribution to the kSZ power as function of redshift at
¢ = 3000 shown for ACDM and Hu & Sawicki model with [f3] = 107* and n = 1. A
comparison between the full kSZ and OV effect is also provided. Right panel: redshift
contribution to kSZ power in the f(R) model for different angular scales. Dashed line
marks z = 1 in both panels.

7.5 Outlook to observations

The kSZ effect was detected observationally for the first time by Hand et al.
(2012), applying the pairwise momentum estimator to data from the Atacama
Cosmology Telescope (ACT) and the Baryon Oscillation Spectroscopic Survey
(BOSS). Recently some authors have performed an analysis of constraints on dark
energy and modifications to gravity achievable with the mean pairwise velocity of
clusters estimator (Mueller et al., 2015). Other detections using the the pairwise
momentum estimator have been reported by the Planck team exploiting galaxies
from SDSS (Planck Collaboration, 2016¢), by the SPT collaboration using galaxies
from DES (Soergel et al., 2016), and by the ACTPol team using the BOSS DR11
sources (De Bernardis et al., 2016).

Here, we focus on measurements of the kSZ angular power spectrum obtained from
CMB surveys. At high multipoles (¢ 2 3000), there are several sources contributing
to the secondary anisotropies of the observed CMB temperature: a number of

Galactic and extragalactic astrophysical foregrounds, such as the cosmic infrared
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7 Kinetic Sunyaev-Zel'dovich effect in modified gravity

background (CIB), thermal Sunyeav-Zel’dovich (tSZ) and kSZ, radio galaxies,
synchrotron and dust emission.” Multiband observations are fundamental: the
different frequency scalings of these foregrounds can help in separating out the
primordial CMB contributions. However, the only contribution that is spectrally
degenerate with the primary CMB is the kSZ emission which has a blackbody

spectrum.

To the best of our knowledge, the latest observational constraints on the kSZ power
spectrum were reported in George et al. (2015) from the combination of the 95, 150,
and 220 GHz channel data from the SPT. By jointly fitting the data for the tSZ
and kSZ templates (assuming equal power at ¢ = 3000 from the homogenous (CSF)
and patchy contributions), it is found that D552 < 5.4uK? at 95% C.L.; when tSZ
bispectrum information is added, the derived constraint on the kSZ amplitude is
DX5Z = 2.9 + 1.3uK? (this data point is shown in Fig. (7.3)). Comparing with
our findings, Fig. (7.3), we can see that current kSZ measurements would already
have some constraining power. More importantly, we expect kSZ measurements
from the ongoing and upcoming CMB surveys to provide a novel complementary
probe of gravity on cosmological scales. In particular, it will be essential to rely
on arcminute-scale resolution and high sensitivity CMB data since the instrument
capability to detect kSZ signal degrades substantially when enlarging the beam size,
as noted in Calabrese et al. (2014). In the latter paper, the authors investigate the
possibility of using the small-scale polarization information to constrain primordial
cosmology in order to remove the primary CMB from temperature measurements,
hence isolating the kSZ contribution (assuming an efficient foreground cleaning

from multifrequency channels).

Another approach proposed to detect the kSZ signal is to infer the peculiar velocity
field ¥ from the observed galaxy number overdensity'® §, and to stack the CMB
temperature maps at the location of each halo, weighted by the reconstructed
v field. Recent analysis exploiting this technique has been reported in Planck
Collaboration (2016d); Schaan et al. (2016b).

Recently, a different way to detect the kSZ effect based on projected fields have
been proposed by Ferraro et al. (2016) and applied in Hill et al. (2016). The basic
idea of the method is to (Wiener-)filter the foreground-cleaned CMB temperature
maps, square them (to avoid cancellations in the signal), and then cross-correlate
them with galaxy position of an external survey. Specificallty, in Hill et al. (2016)

the authors have used the (foreground-cleaned) CMB temperature maps built from

9The effect of weak gravitational lensing is present (but subdominant) at these angular scales
and it gently smoothes the CMB peaks.
0By solving the linearized continuity equation in redshift space.
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multiband Planck and WMAP data and the WISE galaxies, yielding a 3.8-4.5 o
kSZ detection. It is worth to notice that this method does not require spectroscopic
redshift estimate for each cluster but allows to exploit the statistical power of

photometric measurements.

7.6 Summary

We have revisited the kSZ effect in the context of modified theories of gravity that
approach the phenomenon of cosmic acceleration. In particular, we have focused
on the class of f(R) models introduced by Hu & Sawicki (2007). We have found
that, as expected, the kSZ effect is particularly sensitive to modifications of the
growth rate of structure offering, in principle, an interesting complementary probe
for modified gravity. Interestingly, we find the kSZ signal to be more sensitive to
modifications of the dynamics of cosmological perturbations than to those of the

expansion history.

As we have discussed in Sec. (7.4.4), there are several assumptions and caveats in
the modeling of the kSZ effect that could hinder its power in constraining modified
theories of gravity. We have given a detailed overview of these, elaborating on
possible ways of overcoming them, also in light of future experiments. Finally,
as this is always the case when the growth rate of structure plays an important
role, we expect a degeneracy between the modifications of the kSZ induced by
f(R) gravity, that we have discussed, and those that would be induced by massive
neutrinos. As part of future work, it would certainly be interesting to explore this
latter aspect, as well as to use N-body simulations to get the full nonlinear velocity

and density power spectra.

Upcoming high resolution CMB surveys will carry out multifrequency observations
in future years (Calabrese et al., 2014), allowing for a reconstruction of the small-
scale temperature power spectrum and providing a unique window on the cosmic
growth history as well as processes of the epoch of reionization. Given the wide
range of modified gravity observational probes and their associated systematics,
cross-correlation methods will prove to be robust and complementary tools to

determine gravity properties and constrain its behavior over cosmic time.
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There ain’t no dark till something shines
I'm bound to leave this dark behind

—Rex’s Blues, TOWNES VAN ZANDT

These are exciting times to be a cosmologist and despite the Universe dark sides,
the future of cosmology looks bright. While Planck contributed to consolidate the
standard ACDM model, perhaps having the final word on the CMB temperature
anisotropies,'! a lot of work remains to be done in order to address the numerous
questions still open. The next cosmological frontiers include, among the others, the
measurement of the CMB polarization (especially the B-modes) and lensing, as well
as the extensive mapping of the LSS at different wavelengths out to high redshifts.
The large volume of data gathered by the upcoming CMB and LSS surveys will
pose new challenges concerning the best approach to extract cosmological and
astrophysical information, how to construct optimal estimators, and how to combine
(cross-correlate) different probes. In fact, the main motivations behind this thesis

were to move the first steps in this direction.

In this thesis we have studied how to extract cosmological and astrophysical
information from the combination of the CMB and LSS datasets. Specifically,
we have exploited the synergy between the Planck and Herschel satellites and
measured for the first time the cross-correlation signal between the CMB lensing
and the angular positions of the sub-mm galaxies detected in the context of the
H-ATLAS survey residing at z = 1.5 - where the CMB lensing efficiency is at
its best - pushing the analysis to a redshift window higher compared to previous
studies. Despite the small sky fraction (fgy, =~ 0.013) and the high CMB lensing

reconstruction noise level, our analysis yielded a detection around ~ 100 (depending

" Bearing in mind that high-resolution CMB experiments can, and will, say a lot about the small
scales temperature anisotropies induced by secondary effects.
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on the Planck release). This result, validated with a series of null tests and stability
checks, confirms that DSFG are excellent tracers of the matter distribution and are
found to reside in halos of effective masses around My ~ 1029 at z ~ 2, supporting
our understanding of the structure formation process. Combining the CMB lensing-
galaxy density cross-spectrum, C,¥, with galaxy clustering measurements, C77, we
have found a cross-correlation amplitude somewhat higher than expected - at the
2.5-3.50 level - for the assumed ACDM cosmology and galaxy redshift distribution.
This indicates a possible residual contamination, an incorrect modeling of the
signal, or new physics at play. Much effort has been spent also on the astrophysics
side for the characterization of the sources in terms of their redshift distribution,
a sensitive ingredient of the analysis. As a first step towards a full 3D analysis
over the lightcone, we have split the main galaxy samples in two redshift bins and
performed a 2D tomographic analysis, reconstructing the galaxy bias evolution

over cosmic time.

Motivated by the upcoming experimental efforts, we have also examined the
spectral estimation problem in the needlet domain and compared it with the
standard harmonic approach, focusing on the masking-induced biasing effects. Even
though theoretically equivalent, needlets can benefit from their dual localization in
both real and harmonic space and perform better than usual PCL methods. To
overcome limitations encountered in the case of heavy masking, as the case of the
Planck-Herschel cross-correlation, we have developed a novel MASTER-like needlet

technique.

Finally, we have considered the perspective of theory, by looking at modifications
of gravity, but studying manifestations in a different effect, the kSZ. We have
focused on a specific class of f(R) models - the Hu & Sawicki one - and identified
imprints of the modifications to gravity, through in enhancement of the effect
itself with respect to a ACDM case. Nevertheless, we also showed how the same
phenomenology could arise fom other effects such as details of reionization, and

impact of gastrophysics in modeling of the signal.

Future prospects

As mentioned in the introduction, cosmology has entered the precision era and the
avalanche of data that will be gathered by the community in the upcoming years
will propel it to accuracy era: this will only be possible by developing suitable
statistical techniques and this thesis walks in this direction. At the time of writing
this thesis, CMB lensing has been detected at a significance of ~ 40¢ in the Planck
data and have become a standard probe in the cosmologist’s toolbox, while the

cross-correlation science is rapidly moving away from the detection regime. As we
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have have learnt, also from our experience, cosmological and astrophysical datasets

are now increasingly dominated by systematic, rather that statistical uncertainties.

The work presented here can be extended in different ways. The most puzzling
result regarding the cross-correlation analysis is perhaps the observed tension be-
tween the cross- and auto-power spectrum, resulting in an amplitude A > 1, which
should be further investigated. As one of the main limitations of the analysis is the
resolution of the CMB lensing maps, a first step would be to exploit low-noise CMB
datasets to augment the S/N. Due to the partial overlap with the H-ATLAS survey,
the POLARBEAR experiment together the Simons Array, its planned progression,
would represent a major step forward in the cross-correlation analysis, enabling a
more detailed investigation of the signal.

As we have seen, astrophysical modeling is fundamental in order to interpret the
observed signal, meaning that we also need accurate astrophysics if we want correct
cosmology measurements. On the galaxies side, the H-ATLAS survey is complete
but there is room for improvement on the estimation of the galaxies redshift distri-
bution. In this direction, I started developing a SED template fitting tool based
on Bayesian formalism that allows to recover the full photo-z information of the
considered galaxy sample.

At the same time, it is essential to complement these findings with appropriate
simulations, by exploiting accurate CMB maps lensed with ray-tracing techniques
and realistic galaxy mock catalogues based on N-body simulations. The simulative
pipeline will help to optimize cross-correlation estimators, to better understand the
relations between astrophysical processes and cosmology, and to provide insights
on the characterization of future surveys.

Finally, needlet cross-spectrum estimators will be applied to the same set of simu-
lations and above all to real datasets, in preparation of a full-3D analysis.

To conclude, the work presented in this thesis represents an attempt to exploit
observations of the CMB secondary anisotropies and LSS to sharpen our under-
standing of the dark Universe. Much work needs to be done in order to consistently
include cross-correlation measurements in the usual cosmological analysis pipelines

and to understand how to fully exploit their constraining power.
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