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The cosmic microwave background (CMB) is gravitationally lensed by large-scale structure, which
distorts observations of the primordial anisotropies in any given direction. Averaged over the sky, this
important effect is routinely modeled with the lensed CMB power spectra. This accounts for the variance of
this distortion, where the leading variance effect is quadratic in the lensing deflections. However, we show
that if bright extragalactic sources correlated with the large-scale structure are masked in a CMB map, the
power spectrum measured over the unmasked area using a standard pseudo-C, estimator has an additional
linear lensing effect arising from correlations between the masked area and the lensing. This induces a
scale-dependent average demagnification of the unlensed distance between unmasked pairs of observed
points and a negative contribution to the CMB correlation function peaking at ~10 arcmin. We give simple
analytic models for point sources and a threshold mask constructed on a correlated Gaussian foreground
field. We demonstrate the consistency of their predictions for masks removing radio sources and peaks of
Sunyaev-Zeldovich and cosmic infrared background emissions using realistic numerical simulations. We
discuss simple diagnostics that can be used to test for the effect in the absence of a good model for the
masked sources and show that by constructing specific masks the effect can be observed on Planck data.
For masks employed in the analysis of Planck and other current data sets, the effect is likely to be
negligible, but may become an important subpercent correction for future surveys if substantial populations

of resolved sources are masked.
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I. INTRODUCTION

CMB observations are inevitably contaminated at some
level by foregrounds, from galactic dust and synchrotron
emission to a range of extragalactic signals including the
cosmic infrared background (CIB), thermal Sunyaev-
Zeldovich effect (tSZ), and radio point sources. These
extragalactic signals are correlated to the matter density at
the foreground source redshifts, and point source brightness
may also be affected by line-of-sight gravitational lensing.
Much of the foreground signal can either be modeled or
removed using the distinct frequency dependence. However,
bright sources can be problematic and are often masked out.
It is usually tacitly assumed that the CMB power spectra
estimated over the unmasked areas are then unbiased
estimates that can be used to study cosmology. As long
as sources with strong correlation to lensing are not masked,
for current data this is likely to be a safe approximation.
For future data, where large populations of extragalactic
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sources will be resolved, corrections may become important.
We quantify the likely size of the bias due to mask
correlations, as well as proposing empirical consistency
tests than can be used in the absence of detailed models or
predictions for the source populations.

The CMB is lensed by the large-scale structure along the
line of sight, and hence some correlation between extra-
galactic sources and the CMB lensing convergence is
inevitable. The effect of CMB lensing on the full-sky
CMB power spectra is well understood and routinely
modeled [1,2]: the varying magnification and shear of
the unlensed acoustic peaks as a function of position on the
sky leads to a small smoothing of the peaks in the power
spectrum, and the small-scale lenses also increase the
power in the CMB damping tail. These are both effects
quadratic in the lensing, since over the full sky the
convergence and shear average to zero. However, if bright
extragalactic sources are masked, due to the correlation of
the source density with the lensing this will preferentially
be removing peaks of the CMB lensing convergence. If the
power spectrum is now estimated only using the unmasked
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area, there can be additional net effect that is linear in the
lensing. The correlation between the deflection angle
around convergence peaks is relatively long range, peaking
at around 20 arcmin, so every masked peak is associated
with a surrounding area of correlated deflection angle that
distorts (magnifies) the unlensed CMB. When these peaks
are masked, the corresponding regions of demagnifying
deflection angle are no longer fully balanced, and the net
effect is a scale-dependent net average demagnification.

The effect of a constant demagnification on the CMB is
easily understood: it simply shifts angular scales so that
everything looks smaller and the CMB power spectrum is
therefore shifted toward higher harmonic multipole 7. At
any given observed 7, the CMB power is then the same as
at a lower pre-demagnification £, which on small scales is
larger because the CMB power decreases rapidly with £,
leading to an increase in power on small scales (and a
corresponding decrease on large scales). Since the angular
acoustic scale is shifted to smaller values, corresponding to
the acoustic peaks being shifted to smaller scales, and there
is also a strongly oscillatory difference between the power
spectra. Due to the steep fall of the CMB spectrum with #
in the damping tail, a small constant demagnification can
lead to non-negligible signatures on the power spectrum.
Plausible numbers may be given as follows: removing 2%
of the sky on the convergence peaks would give a mean
convergence (k) ~ —0.003 over the remaining unmasked
area. This leads to a significant 1% change in the temper-
ature spectrum at # ~ 2000, and larger on smaller scales.'
This crude estimate is one motivation to the more careful
analysis that we give in this paper. For future data, with the
CMB power spectrum measured to nearly cosmic variance
out to small scales, any small percent-level corrections
would have to be carefully accounted for.

In this constant demagnification picture, the effect would
be almost degenerate with a change in the angular diameter
distance to the CMB (the effect from large-scale lenses
would be like a mask-correlated lensing super-sample
variance [4]). However, this model is not accurate, since
the effective net demagnification is both mode-orientation
and scale dependent. The degree-scale acoustic features are
only slightly affected because the deflection-convergence
correlation peaks on smaller scales, about 20 arcmin. The
corresponding effect on the power spectrum is therefore
distinctive, and important corrections actually arise mostly
from relatively smaller-scale lenses.

We start in Sec. II by giving a simple leading-order
analytic model for the effect in terms of a general mask-
deflection correlation function. We give specific analytic
forms for the case of masking the most relevant CMB
extragalactic foreground emission correlated with CMB

"The rms of the (assumed Gaussian) convergence field down to

[ ~ 2000 is =0.06. The impact of the unmasked large-scale lenses

on [>C; may be written to linear order as (x) d((illzncl’) e.g., [3].

lensing: Poisson point sources (an approximate model for
radio sources), and peaks above some threshold in a
Gaussian isotropic convergence or foreground field (a model
for tSZ sources and a component of the infrared sources). We
show that this model is sufficient to accurately calculate the
effect when these assumptions hold, leaving details of a fully
non-perturbative calculation to Appendix B.

In Sec. IIl we test the models and compare analytic
predictions with results based on realistic numerical simu-
lations which include non-Gaussian correlated maps of the
CMB lensing convergence, tSZ and CIB emission at
various frequencies as well as radio sources. In real-world
analyses, masks are usually apodized to remove ringing
effects when estimating power spectra in harmonic space.
Although this case is harder to model fully analytically, we
show that semianalytic estimates of the bias based on the
mask-lensing correlation measured in the simulated maps
describes the bias measured in simulations quite accurately.

In this paper, we focus on the effect of masking on the
CMB power spectra. In a companion paper [5] we consider
the impact on lensing reconstruction, for which the pre-
liminary investigation of Refs. [6,7] suggested a similar
effect might be important in particular for cross-correlation
between CMB lensing and external matter tracers. Since
extragalactic foregrounds are most dominant for the small-
scale CMB temperature we focus on that, however some
bright extragalactic polarized sources may also have to be
masked, so the impact on polarization is also potentially
important [8]. We include a few numerical and analytic
results for polarization for completeness, but leave a more
detailed quantitative analysis of the likely impact of
masking polarized sources to future work (the effect would
be both experiment and spectrum estimator dependent).

II. MODELING

The effects of masking are largely on small scales, so for
simplicity we use the flat-sky approximation in the main
text, where the lensed temperature 7(x) = T(x + a(x)) is
related to the unlensed temperature 7 via the lensing
deflection angle a(x). In Appendix B 1 we also provide
leading-order curved-sky results.

It is convenient to work mostly in position space using
a correlation function approach, just as for the usual
lensed CMB spectra [2]. The lensed correlation function
is defined by

E(r)=(T(x)T(x +r)), (2.1)
and is independent of x and the direction of r for a
homogeneous statistically isotropic field. From a sta-
tistically isotropic map with a fixed mask an estimator for
the lensed CMB correlation function can be built by spatial
averaging. In the absence of noise and assuming all distances
r can be probed at least once, an estimator is [9,10]
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The normalization in the denominator is required for the
estimator to be unbiased in the case where the lensed
temperature distribution is independent of the mask. After
transforming to the power spectrum, the correlation function
estimator is equivalent to a standard “pseudo-C,” estimator
with mask W(x) [11]. In the presence of mask-lensing
correlations, this estimator is no longer unbiased, since the
conditional distribution for the lensed temperature given the
fixed mask is no longer statistically isotropic. This is the bias
we aim to quantify.

The mask W (x) is a function of position on the sky, which
is zero over sources that are masked out. For an extragalactic
source mask, where W(x) is constructed based on the
realization of statistically isotropic sources, W(x) can
also be viewed as a statistically isotropic random field.
The denominator in Eq. (2.2) is its empirical two-point
correlation function, which we denote &y, (7). With fg

the average of the mask across the sky, %mask(r) is a smooth
function varying from ffky at separations larger than all
relevant correlation lengths, to fq, for separations much
smaller than the typical mask hole size where both points are
almost surely both inside or both outside the mask.

We now turn to the calculation of the expectation values
and biases entering the estimator given by Eq. (2.2). We
proceed by replacing spatial averages with expectations
values over ensembles of 7, W at fixed x and r. Since we
model the mask as a random field, there is a slight possible
ambiguity in this approach. In practice, for simulating
CMB data, both CMB and extragalactic foreground skies
should be varied at the same time. With the extragalactic
part of mask varying with the foregrounds, the CMB
correlations must be deconvolved from the mask realization
per realization: the estimator mean is the expectation value
of the ratio in Eq. (2.2), rather than the ratio of expectation
values. However, we show in Appendix A that these are
equivalent for binary masks.

The numerator of Eq. (2.2) becomes simply the un-
normalized pseudocorrelation function of the masked
temperature

(WT)(x)(WT)(x+r))
(T(x+a(x)T(x +ax))Wx)W(x)),

gmasked(r)
(2.3)

where x’ = x + r. Expanding into flat-sky harmonics and
taking the unlensed CMB T to be uncorrelated to anything
else, we then have

d’l

o G (MW ()W (2))

émasked(") =

(2.4)

In this equation C; is the unlensed temperature power
spectrum. The leading correction in a to the masked
correlation function from mask correlations is then

Agmasked(r> = ;’émasked(r> - é(r)gmask(r) (25)

z/};;cghw«mm—awwwwﬂwf»

=0,¢(r){(a,(x) —a,(x")) W(x) W (x)).

In the last line we introduced «,, the components of
the deflection parallel to r at x and x’, and the unlensed
CMB correlation function &(r). The result for the polariza-
tion correlation functions has exactly the same form, with &
replaced by &, or&_ for polarization or &, for the temperature
cross-correlation. At lowest order, the unlensed correlation
function &(r) can equally well be replaced by the standard
lensed correlation function &(r), which leads to a better
approximation as it captures the main non-perturbative
standard lensing effects (see Appendix B for a more accurate
result). The expectation in Eq. (2.6) is just the average
difference between the lensed and unlensed distance between
any two points (allowing for masking this is positive), and the
derivative term then gives how much the correlation function
changes due to the mean shift in separation (negative since
the correlation falls with distance on relevant scales).

Dividing by & (7), the normalized (mask-decon-
volved) correction to the correlation function is therefore
always of the product form

(2.6)

A&~ 0,E(r)A(r), (2.7)

where from Eq. (2.6) we defined A(r) as the average over
the unmasked area of change in the separation of points due
to lensing

A ([a(x) = a, ()] W(x)W(x'))

A= W W) (28)
@ WEWE))
=2 WEwWE) (29)

where in the last equation we used the symmetry properties
of (o, (x)W(x)W(x")) under the coordinates transformation
x — x’ (see Sec. II B). The unmasked area can therefore be
thought of as having scale-dependent demagnification of
the distance between points, With® E(r)|ummasked area ~
&(r + A(r)). The product form of Eq. (2.7) in real space
corresponds in harmonic space to a convolution of the
CMB temperature-gradient power with the power spectrum
corresponding to A.

*As discussed in more detail in Appendix B this relation is not
exact beyond leading-order, since the lensing of the correlation
function is not independent of the local A(r)
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In Sec. I A we first give a recipe to estimate the bias in
Eq. (2.7) from simulations. We then proceed with analytic
methods in Sec. II B. There we start by discussing results
for masks built locally from some Gaussian foreground
field f. We then look in more detail at two mask models: in
Sec. I B 1 we discuss thresholding the peaks of f, where the
effect can be significant, then in Sec. II B2 we consider
masking sources that are modeled as a Poisson sampling of f,
as a model of masking radio point source (where the effect is
typically much smaller). A set of appendices collect details of
the calculations related to these two models.

A. Empirical estimation of the bias

Equation (2.9) can in principle be calculated empirically
for any mask construction if the required average can be
calculated from simulations that capture the relevant
correlations and (potentially non-Gaussian) statistics. The
quantity (a,(x)W(x)W(x')) appearing in Eq. (2.9) is just
the correlation function of the gradient mode of the masked
deflection angle with the mask. For any given simulation,
where we know W and « (and hence the deflection «), we
can estimate A(r) directly from the cross-spectrum
between the masked deflection and the mask measured
in that simulation.

More explicitly, if E(I) and B() are the gradient and curl
modes of the spin-1 field aW, and W(I) the Fourier
coefficients of the spin-0 mask, we may write on the flat-sky

& . .
Foaw = / S E@R-T+ BOF « Die™  (2.10)

2w

with 7 I = - (—sin¢,cos¢). Correlating with W(x')
gives

(a0, (W)W () = — / %leWJI(lr). (2.11)

The denominator in Eq. (2.9) can also be calculated directly
from the mask power spectrum with a spin-0 (here, J)
transform.

The leading correction to the correlation function can
therefore easily be evaluated from corresponding power
spectra. For any masking recipe, this therefore provides a
straightforward way to calculate the expected bias in the
power spectrum measured over the unmasked area. On
data, the deflection field is not known, but it may be
possible to estimate it, at least crudely, from a correlated
field (e.g., the CIB) or lensing reconstruction, providing an
internal estimate of the expected bias without having a
detailed model for the statistics of the mask.

B. Analytic models

For a first analytic model, we assume that some under-
lying Gaussian statistically-isotropic “foreground” field
f(x) determines the mask probability locally, so that

W(x) only depends on some (in general nonlinear) function
of f(x). We will consider two specific analytic models for
the mask construction, a peak threshold mask (where the
effect can be substantial) and Poisson sources (where the
effect is generally small). When considering a threshold
mask we will consider specifically the case where f is tSZ
or CIB fields, or as an extreme limiting case, the CMB
lensing convergence « itself. For Poisson sources, f will be
the perturbation to the expected number of sources over the
area masked out per source, determined by the perturba-
tions to the underlying galaxy populations, which we
approximate as Gaussian.

By symmetry, at a point there is no correlation between
the scalar foreground f and the vector deflection angle,
(f(x)a(x)) = 0. However, if f is correlated to large-
scale structure it will be correlated to the lensing con-
vergence, and hence have a nonzero correlation &% (r) =
(f(x)a;(x")) = —{a;(x)f(x")) = &*#;, corresponding e.g.,
to deflection angles around overdensities having an inward-
pointing radial direction (positive £ for our definition of
r=x'—xand x = =V - a/2). If ¢ is the lensing potential
with @ = V¢, then its explicit form is

& (r) = -0, = [ 5,

—ﬂzzc{ ). (2.12)

As shown in Fig. 1, &% (r) peaks somewhere around
r ~ 20 arcmin depending on the field being considered.

Since we are only considering the two-point CMB
correlation function, for any choice of coordinates the
correlation function is an average over the correlated
Gaussian variables f(x), f(x'),a(x) — a(x’). The expect-
ations in Eq. (2.6) can then be evaluated for Gaussian fields
to give

820 a0 E0 @)
where
__ 2000 o _(WEWE))
g(r)= () flr)= WOWE)) (2.14)

Here f(r) is the mean of the foreground field over the
unmasked area weighted by the number of pairs of points
each point forms with separation r, which is usually
negative. In Eq. (2.13), g(r) is a very smooth prefactor
which, in all models we considered, varies by a factor of two
across all distances. For separations large compared to the
correlation length (£7(r) < 67) and hole size, the fore-
ground mean becomes the simple mean over the unmasked
area, f(r) — f, hence for large separations we have
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FIG. 1. The correlation between the size of the (inward
pointing) radial lensing deflection about a point and the deviation
of the field f at that point from its mean in units of the standard
deviation: for a point with a foreground field that is 1o above the
mean, the plots show the mean inward-pointing radial lensing
deflection at radius r. The top plot shows the result in arcminutes,
the bottom shows the fractional change in distance between the
points due to the deflection. Different colors correspond to the
limiting case of a field that is fully correlated, f « « (blue), and
the result expected for Compton Y (thermal SZ foreground,
orange) or cosmic infrared background foreground at 217 Ghz
(green). The latter results are based on a smooth fit to the Websky
simulation power spectra [12]. Solid lines are for the field values
after smoothing with a 1.7 FWHM beam, dashed the correspond-
ing result for a 5.1 FWHM beam. The correlation extends to
cosmologically important distances, and the fractional change in
radius becomes percent level on scales below 10s of arcminutes.

8F(r) ~ —20,8(r) L £,

Oy Oy

(2.15)

For very small separations, assuming the mask holes have
finite size so the two points are almost surely either inside the
same hole or both unmasked, W(x') ~ W(x) = W(x)? and
¢p(r) a7 s0 that’

(2.16)

*This is for a binary mask. More generally W(x')W(x) ~
W(x)?, and f can then be defined as the W2-weighted mean of f.

WT (k < 0) AT (k < 0) AT (k> 0)

WT (k > 0)

FIG.2. Anillustration of the lensing effect on a temperature hot
spot (top row) or cold spot (bottom row). The columns show the
unlensed temperature and change in temperature due to lensing
by the expected radial deflection if there is a convergence
minimum (left two columns) or peak (right two columns) in
the center. The unlensed temperature and lensing color scales are
not the same to make the much smaller lensing signal easily
visible. The temperature 7 in the center is unchanged by an
aligned lens, and is positively correlated with the ring of lensing
signal AT if the lensing is converging (k > 0), and negatively
correlated if the lens is diverging (x < 0). For Gaussian fields
both signs are equally common, and the correlation averages to
zero when there is no masking. If the center of the lens is
preferentially removed by a mask W when x>0 due to
correlation between foregrounds and the convergence, there
will be more points of negative correlation between the center
and the ring, giving a net negative change to the lensed CMB
correlation function at radius » > 0. In harmonic space, masking
of the temperature at a convergence peak leads to net negative
correlation between the large-scale temperature and lensing
correction, leading to a negative contribution to the large-scale
pseudo power spectrum. On small scales (but larger than the hole
size), there is a ringlike pattern in both the masked temperature
and lensing signal at a convergence peak, hence there is a positive
correlation between them leading to an enhancement of small-
scale pseudo power spectrum (which is not removed by a mask
deconvolution that does not account for the mask correlation).
Since the lensing signal is much smaller than the unlensed
temperature, the cross-correlation terms dominate the effect on
the power spectrum compared to small changes due to also
masking the lensing signal.

The %'fﬂ;—f(r) term is simply the mean radial deflection at

one of a pair of points separated by r over the unmasked area.
For large separations, where the foreground values at the
points are uncorrelated, the total relative change in separa-
tion of the two points is twice this. Equations (2.15) and
(2.16) are of the form of the product of two real space
functions. In harmonic space, the result is therefore a
convolution, so on large scales compared to the foreground
correlation length and hole size the correction to the power
spectrum is

> &l
AC ~—2% [ =&,

| Gy (2.17)

r-(1-1),
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where Cff is the cross-spectrum between the lensing
potential and the foreground. For a foreground that scales
roughly like the convergence, the convolution is with a
kernel that goes like the ax spectrum, which has more small-
scale power compared to the aa spectrum that enters the
convolution for the leading-order standard lensing effect.
This leads to much broader mixing of scales, giving a
relatively nonpeaky result mixing contributions from differ-
ent acoustic peaks, and efficiently transfers power to small
scales where the CMB spectrum is small. If we consider an
[ in the damping tail (i.e., much higher than the peak of the
temperature gradient spectrum at [~ 1000), where the
power spectrum is small, most of the integrand comes from
' < I; in this limit, the leading term is

fdcy rarre,
ordnl | I 21 °

A(PE) ~2 (2.18)

Since f is negative when masking peaks, the result is

positive when C’;f is decreasing at high / where the limit
applies. It vanishes only when there is no foreground-lensing

correlation or a cross-correlation spectrum C';f that is
constant (white, which corresponds to no spatial correlation
between the foreground value and surrounding lensing
field). The integral over the CMB spectrum quantifies the
total power from larger scales in the correlation between the
CMB temperature and its curvature. The correction spec-
trum falls much less quickly than the unlensed CMB, and
when there are substantial correlations can become a large
fractional correction deep in the damping tail; in the high /
limit it can become comparable to the standard lensing
signal, which is given in this limit by

dr'r*cy
U 2z

I>C; ~2C¥ (2.19)
See Fig. 2 for an illustration of the effect on the lensed CMB

signal in real space when masking convergence peaks and
Fig. 3 for its harmonic domain version.

1. Peaks of foreground fields

For a mask that is constructed by thresholding the fore-
ground to mask out the peaks, i.e., a step function W(x) =
O(vo; — f(x)) where v determines the “sigma” value of
the cut, the derivative of W(x) is just a delta function. The
remaining Gaussian integral over f(x) to calculate the
expectation in Eq. (2.14) can then be done to give

g(r)gmask(r)

e—v2/2

- Von

02— Ex(r
1 +erf [ —= 57@() . (220)
V2 o;+¢ (r)
The normalization &, () generally needs to be calcu-
lated numerically, but varies between ~ f’ gky at large r where

INAANAAANAANN ]
JVVVVVVVVVVVV]

-

N

T

a-wr

(1-wT
AL
)

FIG. 3. An illustration of the lensing effect of a small-
wavelength convergence plane wave « (top panel) on an aligned
longer-wavelength CMB temperature modes (second panel,
dashed line). Remapping points with the corresponding deflection
angles gives the lensing correction (solid orange, greatly exag-
gerated in relative size for illustration). The vertical bands show the
peaks of the convergence, which are preferentially masked if a
masked foreground is correlated to the lensing. The third and
bottom panels show the temperature values that are removed by
masking the peaks of the convergence to calculate a pseudo power
spectrum (solid blue lines). Dotted lines show a Fourier compo-
nent of these values (at the sum and difference of the lens and CMB
frequencies respectively). The higher-frequency component in the
third panel is negatively correlated with the lensing signal
oscillations shown in orange; the lower-frequency component
in the bottom panel is positively correlated with the lensing. Since
the temperature is much larger than the lensing signal, the cross-
correlation can be similar or larger than the lensing auto spectrum
even if only a small area at the peaks is masked. On small scales the
temperature and lensing spectrum fall with /, so more negative
cross-correlation is removed by masking than positive is added,
leading to a net positive signal that is linear in the lensing. This also
leads to a positive bias on the power spectrum estimator after
deconvolving the pseudospectrum assuming statistical isotropy
over the unmasked area.

the foreground fields are nearly uncorrelated, to ~f ¢, for
small » where both points are almost surely either both
inside or outside the mask. The transition between these
values is very smooth and determined by the correlation
length of the foreground field. The expected observed sky
fraction is

1+ erf(v/V2)].

(fay) = (W(x)) = (2.21)

| =

The factor in the square brackets in Eq. (2.20) varies
smoothly between ~2f ., when &.(r) < aj% (for r much
larger than the correlation length) to unity on very small
scales. The factor —e™'/2/\/2z = (fW)/o; = fuyf/os is
the mean masked value of f in units of its standard
deviation, which is negative, where (as before) J_‘ as the
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FIG. 4. Top: the average fractional change in the separation r of
pairs of points in the unmasked area as a function of separation
for a thresholded foreground field [see Eq. (2.9)]. This is
assuming an unapodized mask is constructed by thresholding
vo of a Gaussian foreground field proportional to the lensing
convergence after Gaussian smoothing with the given beam full-
width-half-maximum (FWHM). Below the acoustic scale, the
effect becomes percent-level, and is relatively more important in
the power spectrum due to the rapid fall in power on Silk-
damping scales. Bottom: the corresponding correction to the
lensed CMB temperature power spectrum C; estimated from the
unmasked area (the dotted line shows the one hundredth of
the full power spectrum for comparison). Results for SZ and CIB-
thresholded maps have similar shapes but with lower amplitude
proportional to their lower lensing correlation.

mean value of f over the unmasked area. It therefore has the
general limiting forms given for large » by Eq. (2.15) and
small r by Eq. (2.16). Note that the result is independent of
the scale or normalization of f, so the effect is leading order
in the perturbations (linear in «,), and will only be
negligible when the correlation is very low or f is
dominated by very small scales so that f/ oy is small.
Although the mean deflection at any distance is very
small, less than a quarter of an arcminute, the mean relative
change in distance A(r)/r is an important percent-level
effect at scales of tens of arcminutes and below when
masking foreground peaks; see Fig. 4. A typical full
numerical result for the correlation function correction
over the unmasked area, AZ(r), is shown in Fig. 5 for a
smoothed foreground f o « that is threshold-masked with
v = 2. The signal peaks at around 10 arcmin; on much

12500 g(r)
0004 N T ro &(r)
—— 500 A&(r)
7500 A
5000 -
o~
N
3
2500 -
0
—2500
—5000
107t 160 161 162 103

r [arcmin]

FIG. 5. The lensed CMB correlation function &(r) (blue solid),
and its log derivative (dotted orange). The green lines show the
correction AZ(r) due to threshold masking of a fully-correlated
foreground with f « k smoothed with a 1.7 (solid) or 5.1
(dashed) arcmin FWHM Gaussian beam with a v = 2 threshold
mask (fgy ~ 0.977). In the power spectrum the effect is a much
larger fractional correction on small scales, since it adds power on
scales where the lensed correlation function has little; on large
scales the negative sign of the correction corresponds to a small
reduction in power at / < 1000.

smaller scales the CMB is very smooth so 9,&(r) — 0, and
on much larger scales the deflections have little correlation
and only a small fractional effect.

If f is band limited or smoothed to a certain scale, so that

Cff starts to fall off sharply with /, the signal will also
decline at the same scale, and the approximation limit will
no longer be valid. The full shape of A(r)/r shown in Fig. 4
has a peak in between the small and large-scale limits,
determined by the clustering scale of the foreground that
determines the size of the mask holes. As scales transition
from the large-scale to small-scale limit, this translates into
a change in sign of the second derivative, 92A&(r). For the
power spectrum, this corresponds to the correction going
negative at high / (for high /, the integral of J(/r) against a
smooth function depends on the second derivatives because
the fast oscillations average to zero for constant and
constant gradient terms).

It may seem quite unintuitive that an effect being
sourced from a small sky-fraction mask could be a large
fractional effect on the total: doesn’t this imply that at each
masked point the effect must be very large? From Fig. 1, for
a l-sigma convergence peak centered at r = 0, the radial
(inward-pointing) lensing deflection peaks at ~0.3 arcmin
at a radius of ~20 arcmin. The r.m.s. size of the CMB
gradient is ~14 uKarcmin™!, so the typical size of the
lensing-induced signal at r~ 20 arcmin is therefore
AT ~7- a0, T ~4 uK, with a dipolelike pattern about
the center if there is a significant central temperature
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gradient. However, the correction of interest comes
from the fact that the temperature at the center and the
radial temperature gradient at distance r are correlated,
with (T(0)0,T(r)) = 9,&(r) ~ =190 uK? arcmin~! for r ~
20 arcmin (see Fig. 5). Hence, there is a correlation
between the central temperature and size of the surround-
ing lensing signal: for a ~0.3 arcmin inward-pointing
radial deflection, (T(0)AT(r)) ~57 uK?. For example,
for convergence peaks located at temperature peaks there
is a positive surrounding ring of lensing-induced signal;
for lenses located at temperature troughs, there is a
negative ring of lensing-induced signal (see Figs. 2 and 3).
This correlation signal is larger than the variance
of the deflection signal, which is ~16 uK?> on these
scales. Without masking, the signal around Iensing
overdensities on average cancels with that from under-
densities, but when only the peaks of the convergence
are masked, there is a net effect that can be significant
even if only a small fraction of the sky is masked. For
an n-sigma peak, the signal is proportionately larger,
which also partly offsets the smaller sky area affected
for moderate n.

In practice, a threshold mask is often enlarged or
apodized, which breaks the strict assumption that the mask
is a local function of the foreground. The general form of
Eq. (2.7) still holds and can be applied if it can be estimated
from simulations, but the specific analytic results do not
generalize straightforwardly.

2. Poisson point sources

In CMB frequency bands with v <217 GHz bright
extragalactic sources detected in the sky (and that are
later masked) are dominated by radio sources (RS). At
higher frequencies dusty star-forming galaxies (DSFGs),
which are observed as infrared (IR) sources via their
thermal emission from dust heated by the ultraviolet
emission of young stars, start to dominate [13-15].
Whether a given galaxy contains a bright radio source
involves largely stochastic processes determining the
generation of an active-galactic nucleus (AGN), the largely
random alignment of any radio jet with our line of sight, or
the status of star formation processes. They are therefore
often modeled as a Poisson process, with a distribution
following the distribution of the host galaxies. Since on
large scales the universe is homogeneous, to zeroth order
this results in an uncorrelated white-noise spectrum of
sources.

We make the simple assumption that the probability of
an observed bright radio source in a galaxy is independ-
ently the same for each galaxy in a population. In redshift
interval dz the number of sources in solid angle dQ in
direction 7 is taken to be n(ft, z)dzdQ, so for small
probability p, per galaxy, the mean number of sources
per solid angle is

Mh) = /dngng<z)[1 + Any(f,z) = (24 55(2) (@, 2)].

(2.22)

This neglects small velocity and potential corrections and
strong lensing events but accounts for the fact that at first
order in perturbations, the number density of galaxies is
correlated to the density and hence to CMB lensing. There
is therefore a clustered component to the spectrum that will
correlate masked sources with the lensing potential. In
addition, there are also potentially correlations with CMB
lensing induced by magnification bias (due to the weak
lensing convergence k(z) of sources at redshift z). The size
of this lensing effect depends on the slope of the source
luminosity function s(z) at the flux cut used for the mask
[16,17]. The lensing term should be included for an
accurate analysis, but it is usually a small fractional
correction. As we shall see the effect of Poisson point
source mask is small anyway, so the lensing terms can
safely be neglected for our purposes. This is consistent with
the numerical simulations that we use, which also do not
include the lensing effect on the point source fluxes.

If for each source we mask out an circular area around it
of radius R, the probability of a given direction being
masked (W(x) = 0), is one minus the probability of the
Poisson probability of no point sources over the hole area,

P(W(x) = 1|Ag(x)) = e 4, (2.23)
where Ag(x) is the hole area mean number field. Here we
use the flat sky approximation where

Ip(x) = / do, /) " rdr(x + 1), (2.24)

so that in Fourier space Ag(l) = 2zR*[J,(IR)/(IR)]A(l).
If we approximate An,(ft,z) and k(z) as Gaussian
random fields, or invoke approximate central limit theorem
Gaussianization by line of sight averaging, we can take
Ar(x) = Ag + f(x) as having the background value A plus
a perturbation f that is an Gaussian random field with
variance aj% at any point. The sky fraction after masking is

therefore

(Fay) = (W(x)) = (e™sW) = e~hnei2 (2.25)
Note that for small perturbations, the masked area is
dominated by Poisson sampling of the background source
population, with source density Az per mask area, which
has no correlation to the lensing. The o, term reflects the
fact that more clustered matter will have more overlapping

mask holes, hence less masked area (higher f ). For small
numbers of sources, (fyy) & 1 — Ag.
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Finite-sized point source mask holes in general violate
the assumption that W(x) only depends on f(x), since if
W(x') is masked, x may already be inside the same mask
hole. However, it does hold for r large enough that the two
points are never inside the same mask hole (r > 2R), so that

P(W(x) = 1, W) = 1Ap(x), Ag(x')) = e 4)~%(),
(2.26)

For Gaussian f and r > 2R, the general form of Eq. (2.13)
holds, with g(r) identically equal to 2, so that
AF(r) 20, E(r)E (1), (2.27)
Although the correlation function &% (r) is linear in the
deflection angle, it is also linear in the galaxy density
perturbations, so the overall correction is small unless the
source galaxies are very strongly clustered. Equation (2.27)
is equivalent to the general limiting form of Eq. (2.15) for
large separations, since in this case f = —a%, but here the
result is valid for all » > 2R.
More generally, the result can be calculated on all scales
using Eq. (2.7) where

o, (¥) exp (= fype) A0) )

A = 2 o (= Ty AOVPY))

(2.28)

where A(x,x’) denotes restricting the integral to the area
where a point source would give W(x) = 0 or W(x') = 0.
For r > 2R the area A(x, x’) is just the two circular regions
around each point, and this reduces to Eq. (2.27). More
generally, for Gaussian fields it can be evaluated numeri-
cally using

dy&ier () )p, - F (2.29)

A(r) ~20,(r) /

Alxx')
~ R+r
:48,§(r)/ dss&r(s)sin(¢.(s)),  (2.30)
max(R,r—R)

where r, =y — x and ¢,(s) is defined through cos ¢,(s) =
(s> +r?> — R?)/2sr. For r < 2R the region A is the area
inside the two overlapping circles centered at each point.
For r < R the limiting form of Eq. (2.16) applies, with
g(r) =1, so that on scales much smaller than the holes

A&(r) & 0,&(r)& e (r). (2.31)
Equation (2.30) smoothly interpolates between the limiting
forms of Egs. (2.31) and (2.27).

Figure 6 shows predictions for the power spectrum
correction. The blue line shows the prediction of
Eq. (2.30), where disks of 3 arcmin are drawn for total
masked sky fraction of 1.6%. The other colored lines

0.6
& 0.4
hV4
=
= 0.2
~
=
Q
< 0.0
—
: —— Poisson, no apo, fsy =0.984
= 027 —— Poisson, apo 3', fy, = 0.965
A\ —— Poisson, apo 5', fsgy = 0.949
—041 % o K-threshold mask, fu = 0.949 (x0.05)

0 500 1000 1500 2000 2500 3000 3500 4000
{

FIG. 6. Correction to the lensed CMB temperature power
spectrum C; for a mask consisting of an ensemble of disks of
radius 3 arcmin, centered on sources Poisson-sampling a under-
lying density field 6(7), for a total masked (unapodized) sky
fraction of 1.6%. Shown are the cases without apodization (blue)
or after apodization as indicated in the legend (orange and green).
Apodization increases the masked sky fraction, and introduces a
cut-off at the corresponding scale. When sampling a biased
matter tracer bd, the mask traces the peaks better (for » > 1) and
all the colored curves scale increase linearly with b. For this
figure, 6 is taken to be the lensing convergence field « to allow
comparison with the k-threshold mask results (black dotted,
scaled by a factor 0.05; see Fig. 4). For Poisson distributed
sources, even highly biased source masks give a much smaller
effect than direct thresholding.

illustrate the impact of apodization of the mask. The
apodization procedure is performed as described in
Appendix C. The orange and green curves show the case
of 3 and 5 arcmin apodization respectively, and show two
main signatures: the increase of the masked sky fraction,
boosting the large-scale signal, and the introduction of a
cutoff on small scales. For comparison with the threshold
mask of the previous section, we have picked for this figure
f(x) equal to x(x) the lensing convergence field; more
realistic point source fields are dealt with in Sec. IIL. If
sources were to form preferentially in peaks of the « field, the
relevant Poisson intensity f would be a biased version bx,
and the colored curves would scale linearly with 5. The
black line shows the threshold-mask analytic prediction at
the same masked sky fraction than the green curve, reduced
by a factor 20. Hence, unless the bias is extremely high, a
Poisson-induced signal is typically much smaller.

C. Polarization

The general result of Eq. (2.13) also holds for the
polarization or cross-correlation, simply by using the
relevant correlation functions in place of the temperature
correlation function. However, for B-mode polarization, the
choice of estimator is much more important. The mask-
normalized pseudo-correlation functions we are analyzing
here correspond to deconvolved pseudo-C, estimators. It is
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well known that for polarization, although these estimators
are unbiased, they couple cosmic variance of E-modes into
B-modes due to E-to-B mixing on the cut sky. For this reason
they are unlikely to be used in practice for analyzing future
data, where sensitivity to small B-mode signal is a major
goal. It is also clear that there are likely to be many fewer
polarized sources compared to temperature sources, so a
much small masked sky fraction is likely [8]. However, as a
baseline for reference and comparison, we do briefly present
a few basic results for the pseudo-correlation function
estimators. These are likely to remain relevant for many
E-mode power spectrum analyses, and we comment in later
sections about the impact of using different estimators where
the effects on the B-modes may be much smaller.

The form of the correlation function results is basically
the same, but the polarization pseudopower spectra are
formed from combinations of the two &, correlation
functions. In harmonic space this still give a convolution-
like effect on the power spectra: if we take the unlensed
C? =0, on large scales compared to the foreground
correlation length and hole size, the result corresponding
to Eq. (2.17) for the temperature is

- f d l
ACE ~ —— Ck Ci’;f,, U-(L=1)cos*(¢y — 1)
(2.32)
- f d*r .
ACE ~ _20—% WC Cﬁf, U-(I=0)sin*(¢y — ).
(2.33)
For low [, we have the leading order result
dr 1*Ct
ACP ~ 2] / PECr e, (2.34)
2n

which is white and negative, compared to the standard
lensing result

2.35
' 2n ( )

~ dr I*ct

CE~2 / Lewr,
The correction can easily make the total negative on large
scales if f is well correlated to « and relatively smooth. In
Appendix B we show numerical results for a simple test
case. On the E-modes and temperature cross spectrum the
effect is qualitatively similar to on the temperature spec-
trum, but the B-mode spectrum picks up a large bias. This
large bias is a result of the way that the estimators are
combining cut-sky modes, and is entirely driven by the
masking effect on E-modes. Using a pure-B estimate of the
power spectrum would give a much smaller result.

III. NUMERICAL RESULTS

A. Simulations and comparison method

We tested the accuracy of our analytic estimates against
numerical simulations that model the relevant effects, in
particular the extragalactic foreground emission and their
correlation with CMB lensing. For this purpose we used the
publicly available Websky simulation suite® [12] which
includes maps of CMB lensing convergence «, radio point
sources, CIB, and tSZ produced from the same underlying
mass distribution at z < 4.5. The mass distribution was
constructed with the accelerated N-body mass-Peak Patch
approach [18,19] from a 15.4 Gpc®, 12,2883 nparticle
lightcone in a Planck 2018 cosmology. CIB and tSZ
emission maps were constructed starting from the same
matter distribution and using halo models matched to the
latest CMB data from Planck, SPT and ACT as well as
Herschel data at frequencies relevant for CMB experi-
ments. We refer the reader to Ref. [12] for more details of
the semianalytic models adopted for these maps.

Since the mask-induced biases are small, and depend on
the properties of the underlying matter field which is non-
Gaussian, we created two sets Monte Carlo simulations of
100 lensed CMB realizations each. To build the first set, the
unlensed CMB realizations were lensed using the same
deflection field constructed from the Websky x simulation
(NG set). To build the second set, the same unlensed CMB
simulations were lensed with different Gaussian random
realizations of the deflection field having the same angular
power spectrum as the Websky « map (G set). We used the
NG set to isolate the bias as it would appear on real data
while the G set was used to compute the error bars of our
measurements. Hence, the error bars displayed in the
figures do not include any non-Gaussian contribution to
the covariance. In the following, unless stated otherwise,
error bars displayed in figures represent the error on the
average measured on the G simulations.

B. Limiting case: 100% correlated foreground mask

As a first test we considered the extreme case of a mask
constructed from a foreground that is 100% correlated with
CMB lensing, creating a foreground mask W, by simply
thresholding the CMB lensing « field. Since the total bias is
sensitive to the overall sky fraction removed by the mask,
as well to the specific correlation between the mask and the
convergence, we tested different configurations. To test the
dependency on the sky fraction we thresholded the field
masking all the pixels above a specific k value so that a sky
fraction f;‘fjfk is removed. This generates masks with large
numbers of small holes. To test the effect of the correlation
scale of the deflection field and the shape of the mask, we
also created masks by smoothing the x field with Gaussian

4https://mocks.cii;a.utoronto.ca/index.php/WebSky_Extragalactic_
CMB_Mocks
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FIG. 7. Bias induced by masking the lensed CMB temperature with a foreground mask generated by thresholding the Websky CMB

lensing « field after smoothing to a scale of 1.7 (orange) or 5.1’ (green). In the top panel data points measured from simulations are
compared to perturbative semianalytic predictions in solid. Results obtained by masking different sky areas are shown in different
columns. We apodized each mask with a 0.2 deg. apodization length to control ringing effects in the power spectrum estimation step.
The masked area prior to apodization is reported in the title and the effective sky area after apodization used to compute CZ” is shown in
the legend. The bottom panel shows the bias measured on CMB simulations lensed with a deflection field with an inverted sign
(NG~ set). Since the leading-order effect of the mask correlation is linear in the lensing, the bias has the opposite sign compared to the
case of the top panel on scales where the leading order predictions are accurate. See Sec. III D for more details.

beams of different full width at half maximum (FWHM,
01/2) prior to the thresholding step. This results in more
regular and connected holes due to the longer correlation
length, and also effectively reduces the shot noise of the
foreground map (i.e., k) due to the finite number of particles
in the Websky N-body simulation.

The bias induced by W, is estimated as the difference
between the power spectra obtained using the original
(unrotated) mask, and a randomly rotated mask, both using
the same NG lensed CMB realizations. The rotated mask
Wt is derived from a random rotation of the original W, so
that it is uncorrelated with «, but retains all the other non-
trivial mode-coupling effects due to cut sky and hole
shapes. The correlated mask bias evaluated in this way
is therefore insensitive to numerical effects only due to an
incomplete sky coverage.5 We computed the power spec-
trum of the masked CMB skies using a pseudo-C, method
as implemented in the NaMaster package [20] and used a
C? function (effectively a cosine) to apodize the mask to
control ringing effects in harmonic space. This approach
follows common practice in CMB analyses including small
angular scales and is described by the analytic modeling
presented in the previous sections. As we discuss in Sec. IV,

*We neglect the small error from regions near the poles of the
rotation axes that are correlated even after random rotation.

alternative estimators capable of effectively recovering the
information inside the holes of the mask would give
different results and potentially have a reduced effect.
Figure 7 shows the measured bias from mask correla-
tions measured in the simulations (shown as data points),
compared to the semi-analytic perturbative prediction
described in Sec. IT A. To compute the theoretical predic-
tions we measured the required cross-spectra between the
mask and the deflection field from simulations, as well as
the mask auto spectrum. The semianalytic model describes
the effect on large scales up to Z =~ 3000 remarkably well
for all the configurations considered here. This holds also
for extreme cases where the relatively blue shape of the
Websky « angular power spectrum, the presence of N-body
shot-noise and the relatively large apodization length
adopted, leads to the mask containing numerous tiny
disconnected regions with greatly reduced effective sky
area (as low as 15%, even with no Galactic plane mask). On
smaller scales, the agreement between simulations and
predictions gets worse, but a better fit can be achieved using
the nonperturbative calculations discussed in Appendix B.

C. Cosmic infrared background

The CIB is produced by star-forming galaxies through the
absorption of stellar radiation by dust grains which is later
reemitted in the infrared. The clustering of halos, and
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consequently of the galaxies within, then generates the
observed CIB intensity fluctuations [21]. In addition to
providing important constraints on the physics of star
formation over a wide range of redshifts and halo and
galaxy masses, especially for the objects with low luminos-
ity that cannot be studied individually, the CIB acts as an
important contaminating emission at microwave frequen-
cies. Due to its spectral energy distribution (SED) similar to
thermal dust emission it is difficult to disentangle CIB and
galactic dust through component separation and perfectly
remove both components, in particular at small angular
scales and high observing frequencies. CIB residuals then
propagate to data products derived from CMB maps.

For CMB lensing and Compton y maps, CIB residuals
are potentially particularly harmful as they are highly
correlated with the underlying cosmological signals
[22-25], and hence can bias cosmological analyses. The
CIB is therefore an example of a foreground highly
correlated with CMB lensing (270% for £ < 1000 where
clustering of the emission is important). We constructed a
threshold mask W following the procedure outlined in
the previous section starting from the Websky CIB map at
217 GHz. This frequency was chosen as it is the highest
relevant frequency typically used for CMB power spectrum
analysis based on multi-frequency cross-correlation as
done for e.g., Planck. The Websky maps are based on a
halo model of CIB previously used to fit Herschel and
Planck data [21,26,27]. The rest-frame SED of CIB in these
halos accounts for mass, frequency and redshift evolution

CIB 217 GHz f;ﬂ?Sk = 20.0% Apo. 3’ CIB 217 GHz f;'@s‘( = 6.7% Apo. 3’

as well as frequency decorrelation, and was normalized to
reproduce the Planck CIB at 545 GHz [27,28]. While
improvements to this model have been recently presented
in the literature [29], it is sufficient to reproduce with good
accuracy all the measurements available in the literature
from Planck and Herschel data between 143 GHz
and 857 GHz (see [12] and references therein for more
details). Figure 8 shows the correlated mask bias measured
from simulations adopting the same C? function of the
previous section and using two different apodization
lengths (3’ and 12'), compared to our semianalytic pertur-
bative predictions.

As for the case of the W, mask, the theoretical predictions
match the simulation measurements very well up to scales
¢ < 2500. The amplitude of the mask bias at small scales has
a peak and then decreases on scales smaller than the
characteristic scale imposed by the mask hole size.
Qualitatively this turnover is similar whether the larger
hole size is caused by apodization, or by thresholding a
smoothed CIB map. When masking the CIB peaks without
applying any smoothing of the CIB maps prior to thresh-
olding (orange lines and points in Fig. 8), there are many
very small holes due to the relatively blue shape of the
CIB angular power spectrum. A larger apodization scale
increases the fraction of sky that is masked for fixed under-
lying hole distribution, increasing the bias on larger scales
(where noise and foreground power is lower, and therefore
potentially more important in the analysis of real data).

CIB 217 GHz f}2% = 2.3% Apo. 3’
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FIG. 8. Bias induced by masking the lensed CMB temperature with a foreground mask generated by thresholding the CIB map at

217 GHz of the Websky suite after smoothing to a scale of 1.7" (orange) or 5.1’ (green). Data points show the measurements of the bias
on simulations while perturbative semianalytic predictions are shown in solid lines. Masks with different sky fractions are shown in
different columns. The top row shows results with 3’ mask apodization tapering function, the bottom row using a larger 12" apodization

(giving substantially larger masked areas as shown in the legend).
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Although masks on real data are usually not designed to
remove peaks of CIB emission per se, the case where we
masked the highest peaks so that only the 0.6% of the sky is
removed is of particular interest. Infrared sources that are
local dusty galaxies are expected to have a low correlation
to CMB lensing due to the short path length. However,
chance radial alignments of sources for the CIB, high-
redshift protoclusters, and lensed high-redshift galaxies,
may make up an important fraction of the point sources
detected in CMB maps [30,31], all of which may have a
significant correlation to the line of sight CMB lensing
[32—-34]. The brightest of these objects are usually removed
by point sources masks (see later Sec. III E). Despite the
reduced masked sky area, the bias in this case is potentially
significant and could lead to important detectable effects as
we will see in the following sections.

There are however several caveats to our analysis. The
Websky CIB simulations do not model specifically the
effect of Poisson shot noise for the brightest sources nor
include lensing of the infrared galaxies, which potentially
make up a significant fraction of the detected objects
[35,36], especially the brightest one. Moreover, objects
located at very high redshift above the maximum redshift
probed by the LSS included in Websky (zn.x = 4.5),
despite being very rare, can still retain a nonzero correlation
with CMB lensing as CMB lensing kernel has a non-
negligible amplitude in that regime (see e.g., [37] for a
discussion on high-redshift object cross-correlation in the
optical band).

D. Thermal SZ

Observation of the tSZ effect, the inverse Compton
scattering of CMB photons by free electrons, is a well
established way to construct roughly mass-limited samples
of galaxy clusters that are independent of redshift and thus
very powerful cosmological probes [38—40]. tSZ clusters
mark out large-scale density peaks, and as such have
substantial correlation to CMB lensing, at the 30-50%
level [41], and the emission also follows highly non-
Gaussian statistics [42,43]. If tSZ clusters are masked
out, the CMB lensing-mask correlation can be substantial.

Current CMB surveys from the ground and from space
have blindly detected approximately 3200 tSZ clusters with
redshift measurements to date [44—46]. Due to its character-
istic spectral signature, tSZ emission can be subtracted
from CMB maps using component separation. However,
this becomes difficult on small scales where noise becomes
important, and foreground-cleaning residuals are less
simple to model. The tSZ signal is therefore usually not
cleaned for CMB power spectrum analysis, instead its
contribution to the observed power spectra is accounted for
in the model. Nevertheless, to minimize complex fore-
ground residuals, for various higher-point statistics (includ-
ing CMB lensing reconstruction) it is often useful and
common practice to remove some of this source of highly

non-Gaussian signal by masking the SZ clusters (see e.g.,
[47]). In this case it may also be important to understand
what happens to the two-point statistics over the remaining
unmasked area. Planck data were shown to be robust to
these effects [48], however future ground-based surveys
such as Simons Observatory [49] (SO) and CMB-S4 [50]
(S4 hereafter) will detect one order of magnitude more
clusters and thus cluster masking might potentially soon
become a more significant issue.

We followed the same procedure outlined in previous
sections and constructed a mask based on the thresholding
of the Websky tSZ Compton y parameter map W,. The
Websky simulation models the tSZ emission starting from
the dark matter halos identified in the simulation, and
applies a halo model construction including the effects of
non-thermal processes such as radiative cooling, star
formation, supernova and AGN feedback in the pressure
profile [51]. As a result, the y map is highly non-Gaussian
with the skewness and kurtosis of its 1-point PDF having
values significantly above 1.

In Fig. 9 we show the comparison of our theoretical
predictions with the simulation measurements. Compared
to the case of x and CIB thresholding, the agreement
between the perturbative model and simulation results is
worse, with significant discrepancies observed already at
multipoles ¢ =~ 2500 and reaching a factor between 2 to 4 at
¢ ~4000 in particular when only the highest peaks are
masked (right panel). For more aggressive masks where a
significant fraction of the peak is masked however the
agreement (left panel) between simulations and analytic
predictions improve substantially. Since the bulk of the tSZ
emission is localized in highly clustered and dense regions
at relatively low redshift for a threshold that is sufficiently
small, W, contains holes with a larger angular size around
the overdensity corresponding to the galaxy cluster. The
masked region at each cluster may therefore remove a
significant area of high lensing signal associated with the
cluster (rather than just a small area at the very peak of the
overdensity). We therefore checked whether higher-order
effects beyond the linear term modeled in the previous
section could be responsible for the observed discrepancy,
for example from the reduction in lensed CMB signal over
the cluster mask.

To test higher-order effects we constructed another set of
lensed CMB simulations with the same masks as the NG
set, but lensed with a deflection field with an inverted sign.
We refer to this set of simulations as NG~ in the following.
Since the leading-order effect of the mask correlation is
linear in the lensing, in these maps it should have opposite
sign (see Fig. 7). Higher-order effects that are quadratic or
involve a higher even power of the lensing can be isolated
on simulations using the half sum of the mask biases
measured on the NG and NG~ sets using the same
threshold mask for both NG and NG~. In the bottom panel
of Fig. 9 we show that higher-order effects induce a
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FIG. 9. Top: bias induced by masking the peaks of the tSZ emission (after smoothing to a scale of 1.7/, orange, or 5.1/, green) on the
lensed CMB temperature as measured on simulations compared to perturbative leading order analytic predictions (solid line). Masks
with different sky fractions are shown in different columns. We adopted a 6’ apodization length for the mask tapering function. Bottom:
measurement on simulations of the even higher-order biases responsible for the discrepancies between the leading order predictions and
the simulation results shown in the upper panel. Approximate analytic predictions of the second-order terms are shown as solid lines and

described in Sec. III D.

negative correction to the leading order predictions that
explains the discrepancy. When only a reduced fraction
of the sky is masked, the higher-order effects become
important at £ ~ 2000 and suppress the bias by a factor
of 4 compared to the leading order predictions at £ = 4000.
In the limiting case where we mask a large fraction of the
sky, the corrections become relevant at progressively
smaller angular scales and their relative importance is
reduced.

Corrections that are quadratic in the lensing largely
account for a change in the underlying lensed CMB power
spectrum due to the masking of areas where the lensing is
larger. An approximate analytic estimate of this higher-
order bias can be obtained by computing the lensed CMB
power spectrum (approximately a convolution of the CMB
lensing and the unlensed CMB power spectra) where the
CMB lensing power spectrum is derived from the lensing
convergence power spectrum computed over the masked
sky using the W, mask. Figure 9 shows that this simple
model describes the effect seen in the simulations quite
accurately (a more accurate analytic calculation, including
all orders for a Gaussian foreground, is described in
Appendix B).

E. Radio point sources

The dominant population of bright point sources
detected at CMB frequencies are AGN-powered radio
sources emitting synchrotron radiation through acceleration

of relativistic charged particles [52]. The details of the
observed emission law of such sources (whose intensity
typically decreases as frequency grows) depends on the
orientation of the observer relative to the axis of the
characteristic jets emerging from the central black hole
[53]. Because the synchrotron emission is polarized, some
of the sources detected in temperature also have a counter-
part in CMB polarization maps. So far only a minor fraction
of the detected sources in temperature are polarized, but the
situation is expected to change in the coming years where
hundreds of object will be identified in deep polarization
maps [8,54]. These are potentially an important obstacle to
the exploitation of small scale E-mode polarization data as
well as large scale B-mode polarization if the tensor-to-
scalar ratio r is sufficiently low. As such, all these sources
are systematically masked in CMB temperature power
spectra analyses. Polarization data can be masked sepa-
rately (using only the detected objects in polarization)
or together with temperature data using the same mask
[55-58]. Other analyses studying statistically anisotropic
effects in CMB maps (e.g., CMB lensing or birefringence
reconstructions) adopted different approaches, ranging
from keeping the same mask as in power spectrum analysis
or using dedicated source-subtracted or inpainted maps
[48,59-62].

Halos hosting radio sources, and therefore the radio
source distribution (especially the low flux component),
correlate with large-scale structure and hence with the tSZ
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emission, CMB and galaxy lensing and CIB [63-66].
The relatively low amplitude of the clustered component
of ~10 s—100 smJy radio sources detected in current
generation CMB maps, means that for current masked
source densities the mask can be approximated as uncorre-
lated to the lensing to good accuracy. We used Websky
radio sources mock catalogues to test that this is indeed the
case, and whether this assumption breaks down for future
experiments.

The radio-source mocks use the halos identified in the
simulation box of Websky to implement a halo occupation
distribution (HOD) for the Fanaroff-Riley Class I (FR- I)
and Class II (FR-II) galaxies described in [67,68]. The
HOD models the occupation numbers of FR-I and FR-II
populations as broken power laws and asymmetric
Gaussians and a luminosity function given by a broken
power law with a luminosity cutoff set to reproduce the
luminosity function at 151 MHz. The constructed HOD is
then resampled to match the observed flux counts n(S) =
dN/dS while keeping the same rank ordering of the
original catalogue, mixing in practice HOD and abundance
matching techniques (see [69] for more details®). The
constructed catalogues reproduce with good precision the
Planck number counts at frequencies v < 143 GHz where
the radio galaxies dominate the DSFGs population.

To build the RS mask for a given experiment we started
from the simulated radio catalogues and selected the
sources that have a measured flux above the detection
limit of a particular experiment. We focused on Planck, SO
and S4, and for each of these we selected the sources in the
three frequency bands most relevant for small-scale power
spectra measurements. We label these LOW, MID, HIGH,
with each having a different flux limit and resolution as
shown in Table I.” The properties of the selected galaxy
samples for each experiment are summarized in Fig. 10.

In the literature, different experiments adopted different
choices for how to mask point sources. Planck masked
a circle of radius 36 = 360,,,/+/8log2 ~ 1.30,/,, where
01/ is the FWHM of the beam of each frequency channel
and a Gaussian tapering function with 30’ apodization
length [55]. Ground-based experiments adopted more
conservative choices. ACTpol used holes of a radius of
about ~3.56), , radius hole at 98 GHz and 150 GHz with a
sine apodization having a length ranging between 10’ to

%See also https://github.com/xzackli/XGPaint.jl.

"The value of the flux limits for SO have been computed using
the publicly available noise curves discussed later in the text and
the method discussed in Appendix 4 of [70], which takes into
account uncertainties due to foreground residuals. We note that
more accurate estimates including noise inhomogeneity could
lead to flux limits that are ~20% lower than those quoted in
Table I [71]. This would lead to a higher number of detected
sources that are then masked. The SO-related results presented in
the following can therefore be considered as lower bounds on the
amplitude of the mask bias.

TABLE I.  Point source intensity flux cut values and resolution
of the different frequency channels and experiments considered in
this work. See [8,49,55] for more details.

Intensity flux

Channel v (GHz) cut (mJy) 01/, (arcmin)
Planck LOW 100 232 9.69
Planck MID 143 147 7.30
Planck HIGH 217 127 5.02

SO LOW 93 4.37 2.2

SO MID 145 5.03 1.4

SO HIGH 225 9.88 1.0

S4 LOW 95 2.82 2.2

S4 MID 143 1.98 1.4

S4 HIGH 220 4.37 1.0

15’ [56]. SPTpol typically masked the sources with a fixed
5’ radius circle (which is ~3-56, /2 at 95-220 GHz) and a
cosine apodization with 5 apodization length [59]. For
small-scale temperature analysis, they adopted a different
masking procedure with larger holes for the brightest
sources [72]. For wide surveys such as Planck or
ACTpol Wide, the fraction of observed sky masked by
sources before apodization amounts to ~0.4% while deep
surveys like SPTpol and ACT deep removed a few percent
of the observed sky. We investigated the impact of different
setups in terms of apodization and hole size, and Fig. 11
summarizes our findings.

The clustering of the selected galaxies is dominated by
the shot noise for all the selected galaxy samples. The mean
cross-correlation with CMB lensing is 5%, below 10% on
all angular scales for the deepest sample of S4, and one
order of magnitude lower for Planck. The formalism based
on Poisson sampling of the density field (see Sec. II B 2)
would thus be appropriate if one had to model the effect
from first principles. In Fig. 11 we use the empirical model
of Sec. Il A to compute the analytic predictions. A C?
apodization of the mask holes is used to measure the effects
on simulations for consistency with the results of the
previous sections.

For the case of masks with 3¢ hole radius, and the union
mask that removes sources detected at all frequencies
(which largely overlap between frequency channels), for
Planck we find a negligible effect of the order of ~0.01%.
For SO and S4 however, the effect becomes comparable to
the cosmic variance uncertainty and therefore becomes
relevant. Increasing the hole radius to 26, ,, makes the bias
shape change significantly, especially at small angular
scales where it can grow to about 1% and change sign.
Increasing the apodization length potentially has a more
important effect as all scales are affected by the increased
masked area. An apodization such as that of adopted by
Planck [55] can increase biases by a factor two, however
for the specific case of Planck shown here, it still keeps the
bias below the detection threshold. If instead we mask only
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FIG. 10. Distributions of the Websky simulation radio galaxy population at different frequencies that would be detected using the flux
limit for different experiments. Numbers here are over the full sky and are masked in our full-sky analysis. The number of sources
detected over the full sky is shown in the label while the median redshift is shown as a dashed vertical line. See Table I for the
specification of the LOW, MID, and HIGH frequency channels.

More conservative approaches to point source masking,
as typically adopted in the analysis of ground-based
experiments mentioned above, where the hole radius
exceeds the 26, , value considered in this work and wider

the sources detected at a given frequency, we found that the
LOW and MID frequency channels are the ones most
affected, as they are the ones where the effect is larger
and/or have the lowest flux detection threshold.
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FIG. 11. Effect of masking radio sources for different experiments considered in this work (left to right). The MID frequency channel

is shown in orange, and the mask derived by taking the product of the masks at each considered frequency channel is shown in blue.
Simulation measurements are shown as data points and the semianalytic theory prediction in solid. Different hole sizes are displayed in
the top and middle panel. The point source masks were apodized with a C? tapering having an apodization length of 3’ (upper and
middle panel) and 12’ for the bottom one.
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FIG. 12. Lensing-induced mask bias on the B-mode angular
power spectrum for a standard pseudo-C estimator (blue) and for
a pure pseudo-C, estimator (orange). Because the major source
of the bias at leading order is a conversion from E to B-modes, the
pure estimator removes almost entirely the bias observed with the
standard estimator. The two estimators generate a very similar
bias at small scales where the bias is mainly sourced by higher-
order terms in the lensing (e.g., the suppression of lensing power
due to peak masking).

apodization lengths are employed, will lead to a significant
increase of the bias and a strong detection if unmodeled. At
the SO and S4 level of sensitivity such strategies will need
to be reconsidered as it may become necessary to find a
compromise between data loss, increase of the mask-
induced bias, and foreground contamination. In all cases,
however, our analytic model describes the results of
simulations well and can be used to estimate or mitigate
the bias when required.

As shown in Appendix B, the mask bias observed on
E-modes is roughly a factor 2 lower compared to the one
observed in the temperature power spectrum. If a common
mask between temperature and polarization is adopted, we
expect the bias to become relevant for high-sensitivity
analysis of small-scale E-mode polarization and be negli-
gible for B-modes on scales £ = 200 if a pure-pseudo
power spectrum (or more optimal [73]) method is used
[74,75]. In the case of a pure-B estimator the residual
observed bias comes mainly from higher-order masking
effects suppressing the lensed B-mode power, while the
larger bias at linear order involving E-modes converting to
B-modes is naturally removed. An accurate evaluation of
the bias on the large angular scale B-mode power from pure
pseudo-C, methods would depend on the details of the
apodization length of the mask. This can be highly non-
trivial in presence of masks with complex boundaries, such
as those removing radio point sources, and should anyway
be optimized given an experimental noise level and a
choice of multipole binning to minimize the total B-mode
variance [76,77]. This is beyond the scope of this paper
and we leave this exercise for future work. However, in
Fig. 12 we show an example of the effect of the B-mode

purification on the mask bias for the limiting case of
a W, mask. For the more realistic case of a mask that
removes radio sources detected at all frequencies, the
B-mode power bias for the pure estimator is ~10-20%
at £ = 200 for S4.

IV. IMPACT ON CURRENT AND FUTURE
DATA SETS

A. Detectability, diagnostics and mitigation

Although the level of the bias can easily be calculated
from simulations, in practice it is usually not straightfor-
ward to reliably simulate very precisely what is being
masked, so some kind of internal measurement or diag-
nostic would be useful. Fortunately, because the effect is
linear in the lensing, it is quite distinctive.

We can expect methods that reconstruct the CMB
inside the holes, such as inpainting or CMB Wiener
filtering, to be quite effective at reducing the bias (or
affecting its shape) if the mask is not too large. This is
because the temperature in a small hole can be predicted
accurately by using the large-scale temperature modes
that are well measured outside the mask. The correlation
between the temperature value in the masked hole and the
surrounding lensing (see Fig. 2) would then be mostly
recovered, giving little net bias. The temperature
reconstruction may itself bias the result, but in a very
different way that allows for consistency checks. The
effect can also be isolated in cross-correlation of masked
and unmasked (or inpainted) maps, where the bias
appears on large-scales with half the amplitude.8 This
has the advantage of not picking up mean white fore-
ground noise from the unmasked foreground peak or
some effects of inpainting errors, allowing a direct
comparison with the masked auto spectrum.

For example, simulations suggest that the Planck point-
source mask of fgyy ~2% [55] could bias cosmological
parameters by up to about lo if the mask were highly
correlated to the lensing, but assessing exactly the level of
correlation from purely theoretical considerations or sim-
ulation is difficult. We can instead directly assess the size of
the bias by looking at cross-spectra between masked and
inpainted maps. Specifically, we consider the difference of
power spectra SMICA x SMICA — SMICA x SMICA/,
where SMICA is the foreground-cleaned SMICA temper-
ature map [78] masked by one of the likelihood masks
including point source mask, and SMICA' is the SMICA
map only masked by the galactic mask and inpainted
elsewhere. To avoid noise bias in the power spectrum,

8Cross-correlating a perfectly inpainted map with the
masked map results in a linear order bias proportional
o (a,(x)W(y))/(W(y)), instead of 2(a,(x)W(x)W(y))/
(W(x)W(y)) for the autospectrum. For a Gaussian foreground
field model, the first is half the second on large scales, but
transitions to be equal to it on small scales.
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the first and second map can be taken from different
half-mission splits. For the various frequency masks the
smoothed difference is always AD, < 1 uK? at 1000 <
¢ < 2000 and < 4 uK? on larger scales (with much of the
variation expected from cosmic variance over the differing
areas), suggesting the level of bias is safely negligible for
the default Planck masks.

The effect can also be tested using an estimate of the
deflection field over the unmasked area to empirically
estimate A(r) (Egs. (2.9), (2.11). For Planck two good
tracers of the lensing field are available: the lensing
reconstruction [48] (on large scales) and the cosmic infra-
red background (which is highly correlated to lensing and
well-measured by Planck on smaller scales), which can be
used to estimate A(r) and hence the expected impact on the
power spectrum. In either case we find these semi-analytic
predictions consistent with zero. Each method of assessing
the bias has some caveats, but taken together there seems to
be good consistency with negligible bias for Planck
parameters due to mask-lensing correlations. This is con-
sistent with the expectation that the mask is dominated by
Poisson radio sources, which have negligible impact given
the number densities of sources masked by Planck, and
nearby galaxies that are only weakly correlated to the CMB
lensing. We reach the same conclusion trying to estimate
the A(r) on ACT DR4 [61] D56 and D8 deep regions. For
higher-resolution and forthcoming data, where substan-
tially more sources may be resolved, mask bias consistency
checks may be much more important.

On the other hand, we can easily detect biases in Planck’s
SMICA maps when using a modified mask designed for the
purpose. Figure 13 shows results when masking additional
5% of the sky with a foreground threshold mask. The points
show the difference in the SMICA map power spectrum, as
calculated on the union of the Planck likelihood masks
at 143 and 217 GHz (fg, = 43%), after masking this
additional 5% of the sky by directly thresholding on a
foreground map taken here to be the (noisy, and beam-
convolved) Planck CIB observations as captured by the
GNILC [79] map at 545 GHz. The error bars are estimated
for each multipole bin from the empirical standard
deviation of the spectrum. The blue curve shows the
analytic prediction for the bias as obtained with the
threshold model of Sec. II B 1. Along with the foreground
autospectrum, the prediction requires its cross-spectrum to
the lensing potential. We have used the empirical cross-
correlation of the GNILC map to Planck 2018 publicly
available lensing map [48, MV estimate] for this purpose.
This could be viewed as a rather nontrivial consistency
check of our analysis and several Planck products.

B. Forecasts for future experiments

Despite not being detectable on current data sets, in the
previous sections we have shown that correlated masks can
introduce substantial biases on the power spectrum if not

CTT/2m [uK?]

(£ + 1)AC,

~201 ® GNILC-thres. SMICA, fgy =95%

0 500 1000 1500 2000 2500
{

FIG. 13. Difference between Planck SMICA data power
spectra estimated on the Planck likelihood mask and after
removing an additional 5% of the sky, directly thresholding on
the GNILC CIB map at 545 GHz. The solid line is the analytic
prediction using the Gaussian foreground thresholding model in
this paper, where the cross-spectrum of the foreground to the
lensing potential is obtained from the cross-spectrum of GNILC
map to the Planck 2018 lensing MV lensing potential quadratic
estimate.

accounted for, and they may be import for forthcoming
more sensitive experiments that measure small angular
scales. We therefore calculated the detectability of the
biases induced by masking of tSZ, CIB and radio sources
for SO and S4 assuming a sky coverage of fy, = 40% and
the realistic publicly available noise power spectra in
temperature and polarization after a component separation
procedure based on a standard’ internal linear combination
algorithm.'® In Fig. 14 we show the detectability of the bias
in terms of achievable detection significance as a function
of the highest multipole included in the analysis. This
approach is simplified and assumes the perfect knowledge
of the CMB power spectrum and, if employed, of the
nuisance parameters used to describe the foreground
residuals. As such, a detectable bias should be interpreted
as showing that it is necessary to model the effect to be sure
the inference of remaining cosmological (or nuisance)
parameters is not biased. We note here that the masks
are unapodized.

If tSZ and the brightest regions of CIB emission (which
are considered here as proxy of DSFGs and covering only
0.6% of the sky) are masked, biases on CZ” will be detected
with a statistical significance well above 56 for both SO and
S4. For RS masking we assumed that a joint mask

"We consider the standard version of the algorithm the one
that does not explicitly deproject any extragalactic foreground
component.

Details of the noise model for SO can be found at https://
github.com/simonsobs/so_noise_models, while the noise speci-
fications for S4 have been taken from https://cmb-s4.org/wiki/
index.php/Survey_Performance_Expectations. For SO we used
the so-called baseline noise.
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FIG. 14. Detection significance of the mask bias as a function of maximum multipole #,,,, included in the analysis for different
sources for future high-resolution ground-based experiments. SO is shown in solid line while S4 is shown in dashed line. For both
surveys we assumed a sky coverage of f,; = 40%. Unlike Figs. 8, 9, and 11, no apodization was applied to the mask prior to the
computation of the power spectrum bias. This choice is conservative as it allows us to retain the largest observed sky area for a given
mask and thus a smaller bias on the majority of angular scales. The fraction of the sky area removed by masks based on foreground
thresholding is shown in the title as f%. The significance reported is assuming the full sky CMB spectra are known perfectly (and an

sky
error model only accounting for foreground-cleaned noise).

removing all sources detected at any frequencies with a
hole radius of ~16,/, is applied to both temperature and
polarization. Considering only multipoles £ < 3000 where
extragalactic foreground residuals become important, only
S4 would detect the effect above 56 in CL7 while for SO the
detection significance is reduced to ~2¢. Measurements of
CEE are less affected by the bias and should remain
insensitive to it at SO sensitivity, while S4 will need to
account for the effect as it should be able to measure it at
~30. The size of the bias for CZ2 is highly dependent on the
choice of the estimator. Standard pseudo-C, estimators not
accounting for E-to-B leakage due to partial sky coverage
in the E-B separation will lead to a very significant
detection of the bias also on subdegree scales. However,
estimators that remove the E-to-B leakage, such as the
pure-pseudo-C,, can remove the majority of the bias and
leave the residual effect below the detection threshold.
Except on scales smaller than the smoothing scale for the
mask, the effect on the temperature and E-mode power
spectra is mainly an increase in power at small angular
scales. This is likely to partly degenerate with the spectral
index ng and other parameters affecting the damping tail, so
any analysis neglecting the effect may misestimate these
parameters. We stress however that for a given noise level,
the quantitative impact of the mask bias in the analysis of
real data is ultimately dependent on the details of the final
analysis mask and thus on the interplay between the shape
of the bias and cosmological, foreground and other nui-
sance parameters.

V. CONCLUSIONS

We have shown that masks that are correlated to lensing
can potentially give large biases in pseudo-C, power
spectrum estimators, even if the masked sky area is small.

To a good approximation, this results from a scale-
dependent demagnification causing an efficient transfer
of power from large to small scales. We discussed analytic
models which accurately describe the effect of simple
masks, and provided a recipe to estimate the bias empiri-
cally on simulations or data. We verified on simulations that
the predicted change in the CMB power spectra is accu-
rately capturing the main effect of the mask bias, with no
significant change to the power spectrum covariances
identifiable above the Monte Carlo noise. For current data,
where masked source densities are relatively low and CIB
and tSZ are usually not masked, the bias appears to be
safely negligible. For future data, with much larger popu-
lations of resolved sources, care will be required to either
include the correlated mask bias in the model, or ensure that
mask hole sizes and number densities are sufficiently low
that the bias remains negligible.

The bias from masking radio sources is relatively low
because the Poisson sampling ensures a mask hole pop-
ulation tracing the background galaxy density, rather than
correlating strongly with the density perturbations.
However, for the high radio source densities expected in
fourth-generation CMB observations, this may also start to
become marginally important. If tSZ clusters (or CIB
peaks) are included in the mask, the effect could be much
larger, producing highly significant biases in the power
spectra if left unmodeled. For these contaminants fore-
ground modeling and cleaning is likely to remain the best
approach, rather than masking. However, non-Gaussianity
and lensing studies that choose to mask these sources may
have to also carefully account for the induced change in the
power spectrum over the remaining area. We discuss in
detail the effect on lensing estimation in our companion
paper [5]. A detailed study of the impact on large-scale
CMB polarization and delensing is left for future work.

043535-19



FABBIAN, CARRON, LEWIS, and LEMBO

PHYS. REV. D 103, 043535 (2021)

ACKNOWLEDGMENTS

We thank Anthony Challinor, Giuseppe Puglisi, Kevin
Huffenberger, Sigurd Naess, Marina Migliaccio for useful
discussions and the Websky team for providing the
catalogues of radio sources used in this work. A.L.,
G.F and J.C. acknowledge support from the European
Research Council under the European Union’s Seventh
Framework Programme (FP/2007-2013) / ERC Grant
Agreement No. [616170], and support by the UK STFC
Grants No. ST/P000525/1 (A.L.) and No. ST/T000473/1
(A.L. and G. F). J. C. acknowledges support from a SNSF
Eccellenza Professorial Fellowship (No. 186879). Some of
the results in this paper have been derived using the healpy/
HEALPix package [80,81], and NumPy [82], SciPy [83]
and Matplotlib libraries [84].

APPENDIX A: CORRELATION FUNCTION
ESTIMATORS AND AVERAGES WITH
BINARY MASKS

If we define the correlation function on a masked sky by
the expectation between unmasked points (assuming a
binary mask) we have

(A1)

For a mask defined on statistically isotropic fields, for x and
x' separated by r we have

gmask(r) = (W(x)W(x’))
= /dW(x)dW(x’)W(x)W(x’)P(W(x),W(x))
= P(W(x) =1, W) =1). (A2)

The correlation function for unmasked points then
becomes

&) = / AT (x)dT (") [T (x) W (x) T (x") W (x")]

P(T(x). T(x'), W( )= LWE)=1)
P(W(x) = LW() =1)

(*)),

(T)W)T(x")W (A3)

- émask(r)

This is the same as the pseudocorrelation function for the
full masked sky normalized by the mask correlation
function.

From a single masked sky of data we can estimate the
correlation function by an average over the unmasked sky

s

( ) >x ,¢, unmasked

)T
T)(x)(WT)(x X +7))y g, al
WEWE+7) g

where angle brackets here denote sums over pairs of points
on a fixed sky, mask and area divided by the number of
pairs of points in that area. Since (Z(r)) = &(r), the
expectation of this estimator is also given by Eq. (A3).
So for a binary mask, the expectation of the ratio in
Eq. (A4) is the same as the ratio of the expectations
in Eq. (A3).

(r) = (T(x
_

(A4)

APPENDIX B: NONPERTURBATIVE
AND EXACT RESULTS

We can decompose the difference in the deflection
angles A=a —a at two points x and x/, into a part
correlated with f(x), f(x') and a part that is not, n,

a<—a’.:n,_ fa r M
i—dp=n;=&(r) ZE0) (B1)
From Eq. (2.4) this gives
Emasked(r)
:/ (;izzl)zczei"’<ei"">
& (f(x0) +f () ,
><<exp< il -7 1 E(r) >W(x)W(x)>, (B2)

where the second average is now only a 2D integral over the
foreground field values. Note that

(minj) = (AA)) =2 e (B3)
so that
<eil~n> _ e_%«l,n)Z) _ e_%((l A)?) exp (M) . (B4)
0} + ff(r)

The remaining complex exponent on the second line of
Eq. (B2) is small, since 1&/% /, o7 + &(r) < 1 for cases

of interest at [ < 10*, suggesting a leading-order expansion
should be accurate.

Expanding perturbatively to lowest order in &% and
using
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(F00) + )W) W)
— (2 +§f-<r>><

gives

A;tmasked(r) ~ —2)@ gla <3W(x)
‘ r

where

= dZI il-r(; —L(1.A)?
)((}") (2 )2 Cle’ r(lr- l)e 2<( ) >
T

This can be evaluated as for standard lensed correlation
functions, where y(r) is as defined in Eq. (C1) of Ref. [85],
related to CTV7 by

(B7)

2(r) _ o (VT(x)T(x))

r
RCIVT
:—/dl L, (Ir).
2r

Equation (B6) is a version of Eq. (2.13) that is exact to linear
order in &% . In the limit of no lensing, y (r) — r9,&(r). The
gradient spectrum Cl-TVT is close to the standard lensed
CMB power spectrum except on the smallest scales; since
the mask correction on the most relevant scales mainly
transfers larger-scale power to smaller scales, it is a also a
good approximation to just use the lensed correlation
function, taking y(r) ~ rd,&(r) as in the main text.

In the case of a simple threshold mask, we can further
simplify Eq. (B2) and put it in a form suitable for numerical
evaluation. The expectation in the second line only depends
on the sum of the two foregrounds, while their difference is
unconstrained by the mask definition. This motivates
transforming to the Gaussian independent variables [ =

(®EfE) ; _
ﬁ, with full sky variances o7 = 14 &;/07. After

masking, the constraints f(x) < vo;and f(x') < voy leave

f_ unconstrained but f, < /2v— |f_|. The f, integral
results in a complex error function, giving

(B8)

(B9)

Z:masked(r)
B / (322 Cellr=28))
. [1 3 /Wge_tzerfc <l/ +i(l-F)E(r))o; — tO'f_(r))]
0o 0'f+(r)

(B10)

The integrand is very smooth, and the derivatives of the
complementary error function are exceedingly simple.

Hence, this equation can be used to get the exact result
for the masked lensed correlation function, or look at the
contributions order by order in &®(r). This is shown on
Fig. 15, with the conclusion that the linear approximation
of the main text is accurate except at the highest multipoles.

For Poisson sources, the expectations in Eq. (B2) are also
easily evaluated, but the mask bias is generally very small
anyway and the linear term basically exact for all practical
purposes. Similar results could be derived for more general
cases, for example constructing masks based on multiple
different foreground fields, or forming -cross-spectra
between maps with different masks.

1. Curved-sky expressions

Finally, we give the curved-sky formulation of the biases,
in the approximation leading to Eq. (2.13). These expres-
sions also provide for convenient implementations since
they are very fast to evaluate and free of any flat-to-curved
sky remapping ambiguities. To obtain the corresponding
result, it is convenient to work in the spin-weight formal-
ism, where the CMB response to lensing [86] can be
written in terms of the spin-1 deflection field | to leading
order as

T(n) ~ T () - : (1a()OT () + _y(7)OT (1)),

: (B11)

where & and d (or 3" and 8~ in what follows) are the spin-
raising and spin-lowering operators. Expanding, using

6iszm = i\/(f + S)(Lﬂ:l:S—F l)sj:IYfm’ (Blz)
and replacing the unlensed CMB spectrum by the lensed
spectrum and the flat-sky distance r by the angular distance
p, one gets

AL(P) ~ —~g(B)OL(B)E () (B13)
AT, =2n [ deos ARG (B14)
with

o) = 3 (M ) vae T e ms)

4
g =3 (0 clap) 10

4

() ==Y (2 VAT TICKa ofp). B19)

4
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FIG. 15. Total prediction for the fractional bias on the CMB power spectra (black) together with perturbative contributions of order

1to3in C-;” (blue, orange and green), for an f g, = 97.7% mask built thresholding f, the convergence map smoothed with a beam of
1.7 arcmin (top, SO-like) or 5.0 arcmin (bottom, Planck-like). The predictions are for deconvolved pseudo power spectra, where the
E-modes dominates both polarization spectra biases. E/B-separated or more optimal polarization estimators would produce a much

reduced BB bias. In the case of TE, instead of showing the fractional deviation we plot AC ;E // C ;T CEE which is the relevant ratio for

CMB likelihoods. Note that on small scales CZF is mainly negative, so the oppositely signed bias term has qualitatively the same effect
on the relative size of the signal as for the autospectra. In all curves the Gaussian lensing effects are exactly accounted for. The biases
measured in simulations are shown with a dot marker. The orange points that isolate even higher-order effects have been computed using

the method outlined in Sec. III D.

For polarization, Eq. (B15) must be changed to the
corresponding derivative of £,,&_ or &,, and the spins
in the transform Eq. (B13) must be adapted accordingly.

APPENDIX C: APODIZATION

In practice, a sharply defined mask will be apodized to
reduce harmonic-space mixing. We can attempt to include
this in our analytic model by considering a mask built by
the convolution of a binary mask with an apodization
function with a well-defined scale. For example, for a
desired apodization length a, one may build an apodized
mask as follows: first, the mask is extended by a/2 and
second this extended mask is convolved with an apodiza-
tion function with support extending to a/2. This ensures
that all masked points remain masked after convolution,
and that the new mask transitions smoothly beyond the
edges. This differs somewhat from the most common ways
of apodizing a mask in CMB analysis, where a smooth
function of the distance to the nearest pixel is applied to the
unmasked pixels. However, in the case of disks masks
centered on sources, the apodization function can be tuned
to match the resulting mask profile. Slight differences
might remain in regions close to two disks, but empirically
our approximate analytic procedure is working well. For
other masks, such as the threshold masks, it is difficult to
treat analytically the mask expansion and this prescription
remains very crude.

This procedure leads to some minimal changes in the
pseudo-C, prediction that we describe now. Let W (x) be the
sharp binary mask, with corresponding deflection-mask
correlators (a,(x)W(x)W(x')). Convolving with an apod-
ization function a,(x), we must evaluate this now as a
function of three arguments, say (a,(x)W(y)W,(y')), where
y is close to x. In simple cases (as for the threshold or other
masks defined through the local value of a Gaussian fore-
ground field), we may always write the exact relation
(o, ()W ()W, () =g(r) (& (x=y)+&* (x=y')),  for
some function g(r = [y’ —y|). Let the » symbol denote a
convolution (a multiplication in harmonic space), and the -
symbol a pointwise product in real space. Then the separation
change becomes

(o (x) = o, (x)) (ap * Wo)(x)(ap x Wi)(x'))
=2((¢" - (g * ap)) * a,)(r)

+2((&% - a,) * (g% a,))(r). (C1)

For no apodization (a,(x) = 8 (x)), the second term van-

ishes (since £%/(0) = 0) and we recover the result of the
main text. To get the bias, we also need the apodized mask
correlation function (W (x)W(y)) = &pnae (7). This is simply

((ap x Wo)(x)(ap * W) (y)) = (@) * Emasks * @) (r).  (C2)
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Equation (C1) is exact for locally defined masks. In the
Poisson case, it holds only for » > 2R, where R is the sharp
point source mask radius, in which case the disks do not
overlap. For r < 2R we can proceed as follows. If Dg(r) is
the indicator function of the disk of radius R (being unity
inside and zero outside), the indicator function of the area
drawn by two disks at y and y' may be defined by
Dg(x —y) + Dg(x —y) — Dr(x —y)Dr(x —y'). The first
two terms (that is, the case neglecting the overlap) can be
treated exactly with Eq. (Cl). The exact form of
the deflection-mask correlator (a,(x)W(x)W(x')) of the
overlap is

a,(x —y)a,(x' —y)gly —y') (C3)

£%4(x — $)Dg(s —y)Dr(s —¥'). (C4)

where there is implicit integration over all positions except x
and x'. The function g is very smooth and varies very little

(for the Poisson case, g(r) is simply & a4 (7), Which slowly
transitions from fg, to fzky), and y,y’ are at most an
apodization length away from x and y respectively. This
motivates expanding g(y —y’) around r =x —x’. This
expansion produces terms only involving real-space and
convolution products, and hence can easily be evaluated
numerically. The leading term is simply

(o, (X)W, (X)W, (x'))  (Poisson, overlap term) (C5)

== g(r) - [(£* - (Dg * ap)) * (Dg * ap)](r).  (C6)

Here Dy * a,, is the profile of the apodized disk mask. As
expected we found the first correction to this, proportional to
0,9(r), to be negligible for realistic sky fractions close to

unity, even for apodization length comparable to or greater
than the disk size.
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