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Gravitational waves induce correlated perturbations to the arrival times of pulses from an array
of galactic millisecond pulsars. The expected correlations, obtained by averaging over many pairs
of pulsars having the same angular separation (pulsar averaging) and over an ensemble of model
universes (ensemble averaging), are described by the Hellings and Downs curve. As shown by
Allen [1], the pulsar-averaged correlation will not agree exactly with the expected Hellings and
Downs prediction if the gravitational-wave sources interfere with one another, differing instead by a
“cosmic variance” contribution. The precise shape and size of the cosmic variance depends on the
statistical properties of the ensemble of universes used to model the background. Here, we extend
the calculations of the cosmic variance for the standard Gaussian ensemble to an ensemble of model
universes which collectively has rotationally-invariant correlations in the GW power on different
angular scales (described by an angular power spectrum, C; for I = 0,1,---.). We obtain an analytic
form for the cosmic variance in terms of the C;’s and show that for realistic values C;/Co < 1073,
there is virtually no difference in the cosmic variance compared to that for the standard Gaussian
ensemble (which has zero angular power spectra).

I. INTRODUCTION

Recent observations taken by four worldwide pulsar timing array (PTA) collaborations have shown weak to com-
pelling evidence of a low frequency (~ 10~? Hz) correlated gravitational-wave (GW) signal [2-5]. These observations
have opened up a new window to gravitational-wave astrophysics. For example, it potentially sheds light on exotic
physics such as cosmic inflation, cosmic strings and dark matter in the Milky Way, etc. [6], and provides an important
test bed for alternative theories of gravity [7]. The International Pulsar Timing Array’s (IPTA) [8] third data release
is currently under preparation. This dataset will combine the 15-yr dataset from the North American Nanohertz
Observatory for Gravitational Waves (NANOGrav) with the latest datasets from the Eurpoean [9], Indian [10], and
Parkes [11] PTAs. This combined dataset is expected to have better sensitivity due to an increased number of pulsars
and a longer effective observation time.

PTAs employ arrays of galactic millisecond pulsars, which are highly stable clocks. The observed pulsars emit
beams of radio waves, which intersect our line-of-sight every rotational period. The arrival times of the pulses have
been observed for years to decades, and a timing model is fit for each pulsar. When a GW passes between the Earth
and a pulsar, the arrival times deviate from the expectation. The timing residuals or redshift of radio pulses from
pairs of pulsars are correlated to look for evidence of the common underlying GW signal. The correlation p of the
redshifts z1, zo observed in a pair of pulsars is defined as the time-averaged product

T/2
p= O = ;/_m dt 21 (t) (1), (1.1)

where T is the total observation time. The subscripts “1” and “2” label the two pulsars. The correlation leads to an
expected pattern that depends upon the Earth-source-pulsar geometry.

The expected pattern is a quasi-quadrupolar curve for an unpolarized, isotropic stochastic GW background (SGWB),
depending only on the separation angle between a pair of pulsars. This pattern is known as the Hellings-Downs (HD)
curve [12]. For an anisotropic background, this pattern has different shapes for the different spherical harmonic
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components of the anisotropy [13, Fig. 2], as observed by a pair of pulsars in the zz plane. But if we average the
correlation over many pairs of pulsars with the same angular separation, one again recovers the HD curve [14].

The PTA experiments use the HD curve as a template to detect and infer the source properties. Recent findings
by Allen [1] have deepened the understanding of the HD curve, and a few important facts are as follows:

e The HD curve denotes the expected correlation between a pair of pulsars separated by angle . In their seminal
paper [12], Hellings and Downs obtained this curve by averaging the correlations for a fixed pair of pulsars over
an isotropic distribution of GW sources on the sky, assuming that the GW sources did not interfere with one
another.

e Thirty years later, Cornish and Sesana [14] showed that the HD curve also arises for a single GW point source
(deterministic sinusoidal signal), provided the correlation is averaged over pulsar directions, keeping the sepa-
ration angle fixed, i.e., pulsar averaging, (p),.

e In the absence of noise, deviations of the measured correlation away from its expected value have two contribu-
tions: pulsar variance and cosmic variance. Pulsar variance is due to the differing response of pairs of pulsars
pointing in different directions on the sky, but having the same angular separation. Although pulsar variance can
be reduced by binning and averaging the correlations of pulsar pairs having (approximately) the same angular
separation, the cosmic variance due to interfering GW sources cannot be removed; it can only be inferred.

Pulsar and cosmic variance due to an isotropic background are also discussed in [15-17] but in the harmonic-space
formalism [18].

Although previous [14, 19] have suggested that deviations from the standard Gaussian ensemble would not lead
to significant deviations away from the HD mean, Allen [1] argued that the second moment of the pulsar-averaged
correlations (i.e., the cosmic variance) also carries important information about the statistical nature of the ensemble
from which our Universe is a single realization. In this paper, we analytically determine how non-trivial rotationally-
invariant correlations in the GW power on different angular scales affect the cosmic variance. Such correlations are
typically described by an angular power spectrum, C; for I = 0,1,--- [see (3.3) and (3.11)]. These investigations will
help us assess if the deviation of the observations from the HD curve can be attributed to such correlations.

For example, supermassive black-hole binaries (SMBHBSs) in the centers of merging galaxies are the most natural
source of the GWs to be observed by PTA experiments, and the local unresolved SMBHBs can introduce a departure
from the predictions for a standard Gaussian ensemble due to structure in the local universe [14, 20, 21]. The reason
is as follows: the sky distribution of the SMBHB population is expected to follow the galaxy distribution, which is
anisotropic, and angular correlations are observed in galaxies embedded in cosmological large-scale structure [22-24].
Predictions for the expected anisotropies and angular correlations in the intensity distribution of the GW background
in the LIGO frequency band have also been explored [25-29]. A search for angular correlations in the GW power was
performed by the NANOGrav collaboration using their 15-yr dataset, but it did not find any significant evidence [30].
However, the frequentist analysis performed in that work did not account for cosmic variance [1, 15, 16] and inter-
pulsar-pair covariance [31, 32].

The rest of the article is structured as follows: We start in Sec. IT with a brief introduction to the response of a
PTA to GWs. Section IIT provides the approach used to describe ensembles of GW universes having non-zero angular
power spectra using a two-stage ensemble averaging process [33]. An expression for the cosmic variance for such
ensembles is derived in Sec. IV. We conclude in Sec. V with a brief summary and possible future directions.

II. TIMING RESIDUAL RESPONSE TO GRAVITATIONAL WAVES

The metric perturbations at a space-time point (¢, %) can be written as a sum of plane waves in the synchronous
transverse-traceless gauge as

hi(t @) = Y / df d2fz;}A(f,Q)eg(ﬁ)eﬂ’fﬂt*f-ﬁ/@. (2.1)

A=+,X

Here, h A(f, Q Q) is the Fourier domain component of the GW signal having frequency f, propagation direction Q, and
polarization e“;(ﬂ). The timing residuals depend upon the integrated projection of the metric perturbations along
the path traveled by a radio pulse from the pulsar to Earth. The timing residual evaluated at time ¢ for a single

pulsar in direction p at a distance D from Earth is given by [34]

D
_ %pifﬂ / by [r().7(0). (2.2)



where the space-time path between the pulsar and the Earth is parameterized as
T(s)=t— (D —s)/c, Z(s)=(D —s)p. (2.3)

Note that we can use this straight line path since the metric perturbations are already first-order small.
The redshift z(¢) is related to the timing residual via differentiation with respect to t:

dAT 1 3hz .
2(t) = ——*- = pj/ ] [7(s),Z(s)]- (2.4)
Performing the integration, we find [34]
-3 / df [ PQEa(7.9) (1.9 Dp) 2T (2.5)
A=+,x

where 7 is the position vector of the Earth at the time ¢ when the observation is made, and RA(f, Q, Dp) denotes
the redshift pulsar response [34]:

2me(1+s"1-ﬁ)}
)

RA(f,€, Dp) = FA(Q,p) |1 — e g #eﬁ(ﬂ). (2.6)

The terms in square brackets are called the “Earth” and “pulsar” terms, respectively. Being highly oscillatory relative
to F4(Q,p), the pulsar term can be ignored in most circumstances when correlating data from multiple pulsars, as
discussed in Allen [1]. Since this is also the case for pulsar averaging, which we use to obtain the cosmic variance,
most of the key expressions that follow will involve the Earth-term-only response function FA( ) for the redshift.
The vector 75, which is the position vector of Earth in the Solar System Barycenter frame, can also be set to zero
relative to the wavelength of the GWs that PTAs are sensitive to (of order 10’s of light-years).

The redshift (2.5) can be evaluated for any GW source. In the next section, we discuss a signal model that describes
a rotationally-invariant ensemble of universes, which have non-trivial correlations in the GW power on the sky.

III. CHARACTERIZATION OF ROTATIONALLY-INVARIANT CORRELATIONS IN GW POWER

The signal associated with a GW background may be either deterministic or stochastic depending on the sources
that produce it. Some relevant parameters that determine this outcome include the number and location of the sources
on the sky, their frequency evolution, and their amplitude relative to competing instrumental and environmental noise.
In the absence of definitive knowledge of these parameters, the best we can do is create ensembles of model universes
against which we can compare predictions to the actual observations.

The standard Gaussian ensemble is one such ensemble of GW universes. Each universe in this ensemble is
anisotropic, but the collection of all such universes is rotationally-invariant (this is sometimes called “statistically
isotropic” in the CMB community). In addition, the two-point correlation function, which describes correlations in
the GW power on the sky, is especially simple for the standard Gaussian ensemble; namely, it has the same value
independent of the angular separation between the two different directions [35].

To test if our universe has non-trivial correlated GW power—i.e., that the two-point function has different values
depending on the angular separation between two directions on the sky, we construct the following (non-Gaussian)
ensemble defined by the following two-stage ensemble averaging process: First, for a given anisotropic distribution of
GW power on the sky ¢ (£2), we will assume that the Fourier domain strain components obey a multivariate Gaussian
distribution with zero mean

(ha(f,§2)) =0, (3.1)
and quadratic expectation values:
(ha(f, ) I (', X)) = () H(f) Saa:0(f — [1)5%(Q, ), (3.2)

where H(f) is the (2-sided) power spectrum of the GW signal having sky distribution 1/}((]) Here, ( ) without any

subscript denotes averaging over the Gaussian ensemble of Fourier coefficients for a fixed w(fl) Stationarity in time
and homogeneity in space introduce the delta functions in frequency and angular parameters [34]. The fact that the



rhs depends on the polarization components only via d4 4. means that the polarization components are statistically
equivalent and independent of one another.

The non-trivial correlations in the GW power are encoded in the assumptions we make on the statistical distribution
of the allowed set of functions 1 (§2). We will assume (on average) that these functions have no preferred direction
on the sky, and that the covariance between the GW power in two different directions Q, Q' depends only on the
angular separation between those two directions:

W)y =1,
(W) V(Q))y — (W) (Q)y = C(Q- ),

Here, ( ), denotes the ensemble average over the set of allowed functions 1(£2). Using (3.2) and (3.3), it immediately
follows that

(3.3)

((ha(f, Q) o (f X))y = H(f) daad(f — £)5%(2,9), (3.4)

where the lhs is obtained by first applying the Gaussian ensemble average ( ) over the BA( f,fl)’s and then the
ensemble average ( ), over the 1(€2)’s. Note that the final result is the same as the quadratic expectation value of

the ha(f, Q)’s for the standard Gaussian ensemble.

_ Since the cosmic variance calculation that we perform will involve at most 4th-order expectation values of the
ha(f,Q)’s, it suffices to know only the first two moments of the (Q2)’s. To illustrate this statement, let us use the
following shorthand notation

hi =ha, (fi, ), By =h,(f.Q), Hi=H(f1), ¥1=%(Q1), Ci=C(Q Q),

N = (3.5)
012 = 64,4,0(f1 — f2)0(21,Q2), 673 =64,4,0(f1 + f3)0(21,Q3) . etc.

Then

((hihshshy))y = ((haihy)(hshy) + (hahs)(h3hy) + (Rahy)(haha))
= (S10H1Y1 034 H313) y + (075 H1¢1 054 Hotpa)y + (014 H1901023 Hotha)
= 012034 H1 H3(11)3) ¢ + 01305, H1 Ho(h1102)y + 014023 H1 Ha (Y19h2)y (3.6)
= 012034 H1 H3(C13 + 1) + 61305, H1 Ho(Chr2 + 1) + 614023 H1 Ho(Cr2 + 1)
= (h1h3hsh})gauss + 012034 H1 H3C13 + 07305, H1 HoCr2 + 614023 H1 HoCho .

Note that we first do the () Gaussian ensemble average over the four h’s for fixed ¥ (€2), using Isserlis’s theorem for
zero-mean Gaussian random variables to expand (hih5hsh}). We then do the ( ), ensemble average over the V(Q)’s
to obtain the third and fourth equalities using (3.3). The expression (h1h3hsh})gauss in the final line is the equivalent
4th-order expectation values for the standard Gaussian ensemble.

Furthermore, it is generically useful to decompose the GW power on the sky in terms of spherical harmonics. For
example, the expectation values (3.3) for the ¥(€2)’s can be expressed in terms of the spherical harmonic components

Uim of a given sky map () defined by:
0o l
G =Y 3 i Yinl@®), v = [ PR V(). (3.7)
=0 m=-—1

where we adopt the normalization of spherical harmonics used by Arfken 2005 (p.791, [36]). Since spherical harmonics
satisfy the following orthonormality condition and addition theorem,

/ A Vi (V7 () = S Gt (3.8)
l
N ~ 2 1 A A
S Vi@ (@) = L@ @), (39)
m=—I

it follows that

(Vim)yp = VAT 8100m0

3.10
<¢lmwl*’m/>w - <¢lm>¢<wl*’m’>¢ = C1011 Omm y ( )



where Pj(x) in (3.9) is the I-th order Legendre polynomial. The angular power spectrum Cj is defined in terms of the
C(Q- Q) via

~ ~ 2 1 ~ ~
c@-a)=% Lrlop@ @) o c@ @)=Y Vi@V @). (3.11)
=0 l,m

A white angular power spectrum has C; = const for all [ values up to some Il .. A scale-invariant angular power

spectrum, which has equal variance per logarithmic spacing in [ has (I + 1)C; = const. Finally, we note that
(W()Y(Q))y = C(£2- ') + 1 has Legendre polynomial coefficient C; + 47
Since the spectrum H(f) and the angular power spectrum Cj for [ = 0,1, --- are sufficient to describe rotationally-

invariant correlations in GW power, we are now ready to derive the expected behavior of the redshift correlation curve
for PTA experiments.

IV. COSMIC VARIANCE CALCULATION

Here, we are interested in accounting for the effect of non-trivial correlations in GW power on the mean and variance
of the pulsar pair correlation

p=zl(t

-y / df / o [P [ PR ) R R () sincleT(f — 1)

A A

(4.1)

where we used (2.5) for the redshifts, with Rf(f,fl) = RA(f, Q,Daﬁa) for a = 1,2 labeling the two pulsars. We
will assume that we have access to an infinite number of noise-free pulsar redshift measurements, which we can bin
by the separation angle between pairs of pulsars and then average the correlations together. This averaging over
pulsar directions, denoted { ),, keeps the separation angle v = cos~1(p;1 - p2) between the two pulsars fixed. As
mentioned earlier, pulsar averaging removes the pulsar variance, leaving only the cosmic variance. It also removes
any dependence of the correlated response on the distance to the pulsars, provided the correlation length of the GW
background is much shorter than the Earth-pulsar and pulsar-pulsar distances [1]. For this case, RZ(f,2) can be

replaced by FA(Q) = FA(Q, p,), leading to

I=( Z/dfdf /d29d2ﬂ’hA(f, R (f, ) paar (v, Q, Q) sine[xT(f — f)], (4.2)

AA
where a4 (7, 2, ') is the Hellings and Downs two-point function [1]:

paa (7, Q) = (FHQ) B (), (4.3)

In terms of the pulsar-averaged correlation I'; the cosmic variance is defined as
2 2 2
Ocosmic — <<F >>¢ - <<F>>'¢v ) (44)
where the averaging is taken over the two-stage ensemble (( ))y.
A. Earth-term-only response function and HD two-point function in harmonic space

The Earth-term-only response function F4 (Q,ﬁ) which appears in (4.3) can be written in harmonic space with
respect to pulsar directions on the sky:

FAQ.p) = ZFlm W) & Fzﬂn(fl)=/d2ﬁFA(fl B) Yiin(5). (4.5)

Note that F/2 () is complex, satisfying F/A*(Q) = (—1)™ Fl‘,‘tm(ﬂ) as a consequence of Y;* () = (=1)™V, _,,(£2).
As shown in Bernardo and Ng [37], the integral in (4.5) can be evaluated as

FA=TX(Q) = —2mi(—i)2 1

lm

: [_QYI:‘,,,(Q)e*m(ﬁ)im;ﬁn(ﬁ)eﬂa(ﬁ)} forl > 2. (4.6)



We note that due to a difference in our definition for the metric perturbations, an extra term of (— )gﬁ L appears in

the above equation. Here, a(ﬂ) is the polarization angle for the GW propagating in direction Q. It turns out to be
a nuisance parameter for us, as our observables are independent of this parameter.

In terms of the Fl‘gl(fl)’s, the Hellings and Downs two-point function can be written as
Hnaar (’Y , 2 471' Z Em Flm Q/) PZ(COS FY) (47)

where we used [15, 38|

Bi(cos)

<Y2m(ﬁ1)yﬁm’ (ﬁ?»p = 5ll’5mm’ e s

(4.8)

for the pulsar-averaged product of two spherical harmonics. The Hellings and Downs curve p, () can also be written
in terms of the F/A (€2)’s using (4.7) and the first line of (B1) as

pa(y) = ZMAA(’Y, Q, Q) == Z Z Flﬁl(fl)Flm (Q) Py(cos7)
A lm A
= QFZ E; _T_;;: ZSYE*WL(Q) s}/lm(ﬂ)lDl(COS’y)
l (l 2)' 5=—2,2 27711 , (49)
+
= 27rzl: o 22’2 pp Pi(cos)

where

20+1
(+2)0+1Di(1—-1)"

a (4.10)

This Legendre polynomial expansion can be derived using expressions from Appendix B. The third equality is obtained
by using the addition theorem for spin-weighted spherical harmonics [see (2.61) p.56, [39]]. These a; coefficients appear
in multiple expressions that follow. We note that the HD curve p,(7) is independent of the direction of the source in
the sky [1].

B. First moment of the pulsar-averaged correlation

Since the quadratic expectation values of the h a(f, fl)’s for ensembles having non-zero angular power spectra are
the same as for the standard Gaussian ensemble (3.4), it is also true for the mean of the pulsar-averaged correlation:

Peosmic = ((I'))y = Z /dfl dfz/d291 d*Q sine [rT(f1 — f2)] a,as (v, Q1. Qa) (hea, (f1, Qi)R%, (f2, 22))
A1,A2

S [dndse [ a0 sine(tT (i~ £2)) a0 90,0 H(F)o 4,00~ £25% (60, )

A1,A2

dfy [ d’Qpa,a, (v, Q, Q) H(f1)
AZI/ / Hna A, (Y
=h’ pu(y) (= <F>gaHSS)v

where h? = 4 [ dfH(f). The last equality is obtained by using (4.9).

(4.11)



C. Second moment and variance of the pulsar-averaged correlation

Next, we obtain an expression for the second moment of I':

(T%)y = [andpdras [ @000,
Ay, A2 As, Ay
) Ao A A (4.12)
x sine [7T'(f1 — f2)] sine [7T(f3 — fa)] pa, 4, (7, @1, Q2) paga, (v, 23, Q)
x ((hay (f1, Q)RS (fo, 2)ha, (f3, Q3)R5, (f1, 24)))y
To facilitate the calculation, we will use the shorthand notation introduced in (3.5) supplemented with
/ = > /df1 df2dfs df4/d291 d*€2, 25 d%Qy (4.13)
1234 4 A) As A,
as well as sincio and pq29, etc., for the sinc and HD two-point functions, respectively. In this notation
(%) = / sincys sinesy pi12 paa ((R1hhahi))y
1,2,3,4 (4.14)

= <F2>gauss+/13 11 p33 HiHs Cl3+2/12 sinct, piy Hy Ha C1a,

where we used (3.6) and symmetry properties of the sinc function and HD two-point function to get the second line.
Since ((I'))y = (I') gauss, it follows that

a-gosmic - CTgosmic, gauss + / 5 H11 (33 H1H3 013 +2 /1 ) SinC%Q NJ%Q Hy Hy Cho s (415)
where
U?osmic,gauss = <F2>gauss - <F>§;auss = 2ﬁ4 :u2 (7) ’ (416)

is the cosmic variance for the standard Gaussian ensemble.
We now evaluate the two “integrals” on the rhs of the above equation. The first is equal to

d2Q dQQ A
L E/ pin1 piss HyHs Chs = 1 (v) <47T/de > / - 2 £23). (4.17)
1,3

Recall that p,(v) = > 4 praa(y, Q,Q) and h?2 = 47 [df H(f). The double integral over sky directions can be simply
evaluated since C (Ql - Qg) depends only on the dot product of Q; and Qs:

dQQ d2Q . 1 1 =21 + 1

Thus, I = (h*/47) Co 2 (7). The second integral is equal to

I, = 2/ sinc%z /J/§2 H{Hy Cq2
1

2
2 2
:2(477)2/dfl/df2SiH02[7TT(f1 = 2)|H(f1)H(f2) /d o fd QQ > 1ha, (1, 22)C(Q - Q).

A1,Az

The integrals over frequency define the quantity

h* = (47)? / dfy / dfysinc? [rT(f1 — f2)] H(f1)H(f2). (4.20)



To evaluate the integral over sky directions, we express the HD two-point function in harmonic space [see (4.7)] and
expand C(§2; - §22) in terms of spherical harmonics [see (3.11)]. This yields

a2 dQ Ao P
/ 1 2D 1A (1, ) O o)

Ayp,Az
2
Pcos ) Py/(cos 1 A .
-Yayy e Bl | L [ v DIUEEHY
Lym U',m/ & (421)
P, P, ’ 2 , , 2
-y oy Yy z(zc?)TS’Y) z(Z;SW)Walal,(2L+1) (_lm Tln, ]\IZ/> [1+(—1)l+l+L}2<é _l2 g)
L,M Lym U',m/

2
/ I L
*Z 2L+ )0 3 aPieosar Puleos) L+ ()] (2 2 o> |

where we used (B2) and (4.10) to get the second equality, and

> (@L+1) <lm Tlr;, ]\I})z—l, (4.22)

m,m’

which is a consequence of (A5), to get the third equality. Combining the above results, the cosmic variance takes its
final form:

— hi
Oeosmic = 2R 12 (7) + - Co 3 (7)
4.23)
: AN (
Z (2L +1 C’L;alpl cosy)ay Py (cos ) [1 + (- I)ZH +L} <2 _9 0) .

The first term is the cosmic variance for the standard Gaussian ensemble, while the other two terms, proportional to
Cp and the summation over the C;’s, are the additional contributions to the cosmic variance due to non-zero values
for the angular power spectrum Cj. If desired, the cosmic variance can be expressed completely in terms of harmonic
coefficients using (B4) and (B5) for py(v) and p?(y).

Plots of the expected cosmic variance for the different ensembles are shown in Fig. 1. For making these plots, we
assumed: (i) h2 = 1 and * = 0.5. (ii) For a white angular power spectrum, C, = Cp for L < Ly, = 8. (iii) For
a scale-invariant angular power spectrum, L(L 4+ 1)Cf, = const = Cy for 1 < L < Ly = 8. We used [ values up
t0 Imax = 50 to construct the detector response. We note that for large values of the angular power spectra (i.e.,
Cp = 1), the expected cosmic variance differs visually from that for the standard Gaussian ensemble, while for more
realistic values (i.e., Co = 1073), there is no visual distinction.

V. DISCUSSION

The aim of this article was to assess how non-trivial correlations in the GW power on the sky affect the recovery of the
HD correlation curve, assuming an infinite number of noise-free pulsars. We utilized a harmonic space decomposition of
the detector response to facilitate the analytical calculation of the first two moments of the pulsar-averaged correlation
curve, i.e., its mean and (cosmic) variance. We constructed a simplistic two-stage ensemble process for characterizing
the correlations in the GW power, specified by a monopole H(f) and and angular power spectrum C;. We found that
the mean correlation (4.11) carries no information about the correlations, while the variance (4.23) has additional
contributions if the angular power spectrum Cj describing the correlations in GW power is non-zero. For the Gaussian
ensemble, the variance arises solely due to interference of the GW sources. Plots of the expected cosmic variance for
the different ensembles described in this paper are given in Fig. 1.

To further quantify the effect of a non-zero angular power spectrum, we construct an estimator of the deviation in
the cosmic variance for both types of ensembles discussed in this paper via

2

N
‘ z : cosmlc i

CObIl’llC ,gauss,?

: (5.1)
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FIG. 1. Expected correlation and cosmic variance for the standard Gaussian ensemble and ensembles described by non-zero
angular power spectra. The mean (4.11) of the correlation curve (HD curve) is shown by the red solid line setting h? = 1. The
dashed black, dashed-dotted magenta, and dotted green lines represent the 1-sigma expected deviation (4.23) from the HD curve
for the standard Gaussian ensemble and for ensembles having white (Cr = const) and scale invariant (L(L 4+ 1)C, = const)
angular power spectra, respectively. We have set A% / ht=1 /2, for detector modes up to Imax = 50 and for signal modes up to
Lmax = 8. The scale of the angular power spectrum is set by Co = 1 and Co = 1072 in the left and right panels, respectively.

which is motivated by a x? statistic. Recall that a x2 statistic is often employed to compare the observation of the
correlation curve with the theoretical curve, which in this case is the HD correlation curve. If the separation angles for
pulsar pairs are divided into N bins, we can compare the squared deviation of the measured and expected correlations
2; and flcosmic,i tO the cosmic variance for both ensembles:

N 2 N 2
2 (xz - Ncosmic,i) 2 _ (:r'z - Ncosmic,i) (5 2)
X = 2 ’ Xgauss - 2 ? :
i=1 Jcosmic,i i=1 O—cosmiqgauss,i

The expected fractional difference in these two x? statistics is then

_ |<<X2 - Xéauss>>1b|
S P

(5.3)

and can be written in terms of cosmic variance (5.1). We plot this difference as a function of the signal parameters
in Fig. 2 using N = 100 bins. The difference lies in range A2 ~ 5 X 10~% - 0.62.

Although the effect of a non-zero angular power spectrum on cosmic variance is probably negligible for realistic
values of the C}’s, the actual scale of the C}’s is uncertain. Predictions for the angular power spectrum associated
with large-scale galaxy clustering are underway [40]. The expression we provide for the cosmic variance (4.23) for
an ensemble of universes having rotationally-invariant correlations in GW power is general. This expression can be
used to estimate the cosmic variance given a model for the angular power spectrum. However, issues like shot noise
due to a finite number of galaxies and/or a finite number of GW sources [41-43], as well as noise sources in PTA
observations might be hurdles in uncovering these angular correlations. With future high-precision PTA experiments
coming online, it is crucial to account for all fundamental contributions to the variance while evaluating the timing
residual correlations, e.g., the presence of non-zero angular power spectra, anisotropies, polarized GWs, non-Einstein
gravity modes, etc.

NOTE: As this paper was being completed, we became aware of similar work by Bruce Allen [44], where (amongst
other related topics) he also calculates the cosmic variance for an ensemble of universes having non-zero angular power
spectra. The paper of Allen is more extensive in its scope and presentation, e.g., he carefully lays out the ensemble
averaging process and derives expressions for the full covariance matrix for finite numbers of pulsar pairs, etc [44].
The final expressions are the same for the subset of topics where our analysis and the analysis by Allen overlap.
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FIG. 2. Left panel: Expected fractional difference A,- in the x? statistic for correlations in GW power defined by a white
angular spectrum with a range of values for Cp and Lmax. Right panel: cross-sections of the plot in the left panel plot for fixed
Co and Lmax values, respectively.
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Appendix A: Properties of spherical harmonics and Wigner-3j symbols

The triple integral for spin-weighted spherical harmonics, when s; 4+ s + s3 = 0, is given as

2 A R R N (2[1 + 1)(2[2 + 1)(2[3 + 1) ll lg l3 ll lg l3
/ d p81n1>m1 (p) 82Y227m2 (p) 33}637"13 (p) - \/ A —S1 —89 —83 mi My Mms ’ (Al)
here (% % ©) is a Wigner-3j symbol. The Wigner 3j symbol { 1 2 ) vanishes unless |l — lo| < Iy < Iy +1
where d e f 1S a 1gner-o) symbol. e 1gner oJ Symbo my me ms3 vanisnes unless (i1 2 3 1 2

and my +mo +mg = 0. If my = mo = mg = 0, then [y + I3 4+ [3 must be an even integer. The Wigner-3j symbol
satisfies a “reflection” symmetry

(11 Iy 13) _ (Lq)Hats ( ho b s ) (A2)

myp maz M3 —mip —m2 —ms

Some other properties that we will use are:
LU0y _ (=Dt ( 1ol o) (—1)t+m
= —— 5 /(S ’y =, AS
(m —m/ O) Vo1 fmm m —m 0 Vol +1 (A3)

S (-1 (nll i 3) = V3l 1620, (A4)

Lole L\ (L o L'\ _
Z (2L+1) <m1 - M) <m1 -, M’) =650 00y - (A5)

mi,ma
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Appendix B: Useful expressions involving the Earth-term-only response function F (Q)

Using (4.6), it follows that

D>

) =8 2(_1)z+z’ L(l/*;)l Z syﬁn(ﬂ)s)/l’m’(ﬁ)

T s=—2,2

Z Flﬁb(ﬂ) ’m (

A=+,x

o o [a—2n—2) i .
= 8m?(—1)"H (120 +2) 3:2—;72 —5 Y1 (€2) s Yirm (€2).

Using this last equation, the identity for the integration of three spin-weighted spherical harmonics (A1), and the
reflection symmetry of the Wigner-3j symbol (A2), we get

/S QYLn (O Zﬂm ) Fihs (€2)
o =2 —2) L i . )
= 8r?(—1)H+ msgz s2d QY (2) Y () Vi () .

8r2 (1) (1—2)1(1 \/21+1(2l’+1)(2L+1) I U L
U+2HV+2 47 -m m' M

» [1+(_1)l+l’+L} <é _l’2 S) '

Recall that the Wigner-3j symbol vanishes unless —m-+m’+M = 0 (which implies M = m—m/) and |I-1'| < L < I+1'.
A useful special case of the previous equation for L =0, M =0 is

/ L Z Flm l’m’(Q) = (477)26ll’5mm’ - 2)! (B3)

i+2)!

Using this equation and expressions for F4(€2,p) and paa (7, €2, ') in terms of F/2 () given in Section IV A, one
can show that

g
i = [0 S @R @) = 3 whieosn), (B4)

1>2

O R Rl 3) SE WO ¥R it e (B5)

A A 1>2

where q; are given in (4.10). The above two quantities appear in the expressions for the mean and cosmic variance
for the ensembles discussed in this paper.
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