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We investigate the clustering property of primordial black holes (PBHs) in a scenario where PBHs can
explain the existence of supermassive black holes (SMBHs) at high redshifts. We analyze the angular
correlation function of PBHs originating from fluctuations of a spectator field which can be regarded as a
representative model to explain SMBHs without conflicting with the constraint from the spectral distortion
of cosmic microwave background. We argue that the clustering property of PBHs can give a critical test for
models with PBHs as the origin of SMBHSs and indeed show that the spatial distribution of PBHs in such a
scenario is highly clustered, which suggests that those models may be disfavored from observations of
SMBHs although a careful comparison with observational data would be necessary.
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I. INTRODUCTION

Primordial black holes (PBHs), which are considered to
be created in the early Universe [1-3], have been attracting
attention, particularly since LIGO detected gravitational
wave signals [4], which can be interpreted as the ones from
the merger of PBH binary [5-7]." PBHs have also been
discussed as a possible dark matter (DM) candidate, which
has also motivated the study of PBHs. Although the
abundance of PBHs is severely constrained, they can
constitute all DM in the Universe in some mass range,
or some fraction of DM can be explained by PBHs [11].

Another motivation to investigate PBHs is the issue of
supermassive black holes (SMBHs) observed at very high
redshifts. The masses of SMBHs found in the redshift z =~
5-7 are 107 My — 109 M, which is considered to be
challenging to be formed by some astrophysical processes
(e.g., see [12] and reference therein). Actually, assuming
that the BH continues the Eddington-limited accretion, the
time for the BH initially having mass M;,; to reach the mass
My, is given by [12]

€, M in
farow = 5 % 1072 <ﬁ> In <Mf> Gyr,  (1.1)

where ¢, (for thin disk accretion ~0.1 [13]) is the radiative
efficiency. For My, > M,,; (for instance, Population III
stars would have My ~ 10 Mg — 103 Mg [14]), fyqy is

'"There are also several astrophysical explanations for the
detected BH binaries. They include field formation [§8], chemi-
cally homogeneous evolution [9], and dynamical formation in
dense stellar clusters [10].
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barely less than the age of the Universe at z = 5-7. It is not
yet clear if such an efficient accretion can persistently
operate to make stellar-mass BHs grow rapidly into
SMBHs by the redshift z ~7 (e.g., [15,16]). Another
possibility is the direct collapse scenario (e.g., [17,18])
in which very massive stars ~10° M, were formed directly
from the gravitational collapse of the gas cloud. It is worth
noting that the quasars at high redshifts can be also
explained as the hypermassive starburst clusters [19]. In
this paper, we assume that the observed quasars at high
redshifts are SMBHs.

In addition to the astrophysical scenarios explaining such
SMBHs, PBHs as progenitor of SMBHs are an alternative
possibility and have been studied in the literature [20-25].
While the production of PBHs needs models beyond the
standard cosmological scenario (e.g., see [26]), one of the
attractive features of the PBH scenario is that there is a
simple physical mechanism to produce PBHs having initial
masses in the mass range of SMBHs or seeds of SMBHs;
namely, preparing the primordial curvature perturbations
with the O(1) amplitude at the corresponding length scale
inevitably leads to the formation of PBHs, for which initial
PBH masses are determined by the (comoving) wave
number of the primordial perturbations at which the power
spectrum is enhanced.

In this paper, we consider PBHs in the mass range of
10* My — 10'° M. As the lower limit of the initial PBH
masses, we take 10* M, o since Population III remnants are
expected to form BHs up to ~103 M, [27]. Replacing such
seed BHs originating from the Population III stars by PBHs
of the same initial masses does not sound appealing
although it is logically possible. For PBHs with the initial

© 2021 American Physical Society


https://orcid.org/0000-0003-4605-4867
https://crossmark.crossref.org/dialog/?doi=10.1103/PhysRevD.104.023526&domain=pdf&date_stamp=2021-07-21
https://doi.org/10.1103/PhysRevD.104.023526
https://doi.org/10.1103/PhysRevD.104.023526
https://doi.org/10.1103/PhysRevD.104.023526
https://doi.org/10.1103/PhysRevD.104.023526

SHINOHARA, SUYAMA, and TAKAHASHI

PHYS. REV. D 104, 023526 (2021)

masses of ~10* Mg, although it is not clear if the
astrophysical processes such as accretion made those
PBHs grow rapidly and achieved the masses of the
SMBHs observed at high redshifts, we assume that such
processes operated successfully. On the other hand, if
PBHs were in the SMBH-mass range initially, a very
efficient accretion is not needed to explain the SMBHs.
In any case, as we will see later, our main result that the
PBH models we consider predict very high degrees of the
clustering of PBHs over wide length scales holds true for
any mass range of our interest. In this sense, whether PBHs
started from around 10* M, or had masses in the SMBH-
mass range from the outset is not crucial for our conclusion.

However, it is known that if PBHs with masses
10* My — 10'3 M, are formed from the Gaussian primor-
dial curvature perturbation to explain SMBHSs, such pri-
mordial perturbations inevitably produce the spectral
distortion of the cosmic microwave background (CMB)
which largely exceeds the upper limit obtained by the
COBE/FIRAS experiment [28]. Therefore, one needs to
consider a scenario where PBHs are created from highly
non-Gaussian perturbations [22,28], which are realized in
some concrete models [22-25]. Importantly, as it will be
explained in more detail in the subsequent sections, when
PBHs are produced from such non-Gaussian perturbations,
clustering of PBHs inevitably occurs. Hence, the clustering
property of PBHs can be a crucial test of a scenario where
PBHs can explain SMBHs at high redshifts.

In this paper, we discuss the formalism to calculate two-
point angular correlation function of PBHs to study its
clustering properties. Then we apply it to investigate the
clustering of PBHs in models where highly non-Gaussian
fluctuations from a spectator field produce PBHs as a seed
of SMBHs. We stress that our formalism can be applied to a
broad class of models where PBHs are produced from
highly non-Gaussian perturbation, and argue that the PBH
angular correlation function gives a critical test to a
scenario of PBHs as the origin of SMBHs.

The structure of this paper is as follows. In the next
section, we will explain a common feature present in the
proposed models, which provides a motivation to theoreti-
cally derive the PBH angular correlation function. After
this, we explicitly calculate the PBH angular correlation
function in a scenario where PBHs as a seed of SMBHs are
created from highly non-Gaussian fluctuations sourced by a
spectator field. We also discuss how the clustering proper-
ties depend on the details of the model. Then in the final
section, we conclude our paper.

II. PBHs FROM A SPECTATOR FIELD

In this section, we describe one important feature com-
mon to the proposed models in the literature [22-25]
explaining SMBHs by PBHs and provide the motivation
to analyze the angular correlation of such PBHs. As
mentioned in the Introduction, one of the advantages of

the PBH scenario is that PBHs can have masses in the
SMBH-mass range from the outset and we do not need to
resort to the efficient accretion. Yet, PBHs may grow to
some extent by accretion and it is possible that initial
PBHs are lighter than the SMBHs. The uncertainty about
how much the PBHs can increase their mass during the
cosmological history propagates into the uncertainty of the
(comoving) wave number of the primordial curvature
perturbations which collapse to the PBHs. As we will
demonstrate in Sec. IV, the PBH correlation function
depends on the wave number (k. in our notation), but
our main conclusion, that the PBH angular correlation
function is very large on small angular scales, is universal
for any values of k.

Irrespective of whether the initial PBH masses are about
10* My or much closer to the masses of the observed
SMBHE, if we only aim at explaining the observed abun-
dance of SMBHs, this can be easily achieved simply by
having the primordial curvature perturbations with O(1)
amplitude at the required length scales. What is rather
nontrivial is that we need to achieve this without contra-
dicting with the nonobservations of the CMB spectral
distortions. Actually, the variance of the primordial curvature
perturbations is known to become much bigger than the
upper limit derived from the nonobservations of the CMB
spectral distortions if such PBHs are produced from (almost)
the Gaussian curvature perturbation [28]. Therefore, if
SMBHs originate from PBHs which were formed by the
gravitational collapse of the primordial curvature perturba-
tions, the primordial curvature perturbations must be highly
non-Gaussian such that the variance is small enough to evade
the CMB constraints while, at the same time, the probability
to realize the O(1) amplitude of the perturbation to form
PBHs is large enough to explain the observed abundance of
SMBHs (the comoving number density of the SMBHs is
known to be about 1 Gpc™ [29]).

In [22-25], inflationary models have been proposed to
realize such highly non-Gaussian perturbations. Although
the concrete scenarios are different from each other, what is
common among them is that a light scalar field ¢ (spectator
field) undergoes stochastic motion during inflation and
only the patches where the field value evaluated at the end
of inflation exceeds a threshold ¢, acquire O(1) curvature
perturbations (by the end of inflation or afterwards depend-
ing on the underlying models) and the curvature perturba-
tions in the other patches are negligibly small.? Denoting by
P(x) = P(teng,Xx) the value of the scalar field at the end of
inflation smoothed over the scales relevant to PBHs, the
curvature perturbation produced in this class of models can
be approximately written as

*Alternative scenarios include nucleation of bubbles by quan-
tum tunneling during inflation [30-32] and transient constant-roll
inflation [33,34]. We do not consider this class of models in our

paper.
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FIG. 1.

Left panel: (Gaussian) probability distribution of the spectator field ¢ as a result of the quantum fluctuations generated during

inflation. Right panel: schematic picture of probability distribution of the primordial curvature perturbation {. Hubble patches having
¢ < ¢. produce little of the curvature perturbation and only the patches having ¢ > ¢. acquire the amplitude {, greater than the

threshold ¢y, to collapse into PBHs.

{(x) = £oO(g(x) — e). (2.1)
Here O is the step function, ¢, which should be larger than
the threshold ¢ for the PBH formation [35], is the
amplitude of the curvature perturbation in the patches that
collapse to PBHs at the time of the horizon reentry, and ¢,
is the critical value whose explicit value depends on the
underlying models.” As it is evident from this equation, the
distribution of ¢ is highly non-Gaussian and the non-
observations of the CMB spectral distortion can be easily
met due to the rareness of the patches having ¢ > ¢,
(see Fig. 1).

In this way, we can construct consistent models of PBHs,
which can explain SMBHs without conflicting with the
observational upper limit on the CMB spectral distortion.
Therefore, it is desirable to consider additional observables
which can be used to test these models. To this end, let us
recall that the approximate equation of motion of ¢ at each
Hubble patch during inflation is given by (e.g., [36])

2
. m

B1) = — 20 p(1) + &) 22)
where m is the mass of ¢, £(¢) is the Gaussian noise coming
from the transition of the sub-Hubble quantum fluctuations
to the super-Hubble ones, and its two-point function is

given by (&(1)E(7)) = 4H—7;5(t — ). Let us suppose that ¢ at
the time (r = 0) when our observable Universe exited the
Hubble horizon was ¢;,;. In our observable Universe, after

3Precisely speaking, in the models studied in [23-25], it is the
absolute value of ¢ that enters in Eq. (2.1). When the PBH
formation is very rare and the dynamics of ¢ is symmetric for
¢ — —¢, which is actually the case, patches having ¢ > ¢. will
not be correlated with the ones having ¢ < —¢. and we can
virtually use Eq. (2.1) to derive the correlation function of .

this time, ¢» moves randomly according to Eq. (2.2) and the
distribution of ¢ becomes Gaussian with its mean being
¢ini- Roughly speaking, a PBH of mass Mppy is formed
(after inflation) in the Hubble patch if ¢(7) evaluated at the
time when the length scale corresponding to Mppy exited
the Hubble horizon exceeds ¢,.. The variance of ¢ at #(> 0)
is given by

mz
($0) = dw)) = 5 (1— e =02 (23)
Thus, the fraction of such PBHs at their formation time is
given by

_[* Lo (%
p= [P =en (- 15). 24

if the PBH formation is a rare process: 6, < ¢. — ¢;,;. Here,
P(¢) is the (Gaussian) probability distribution of ¢. Since
¢ (1) is determined by the random motion accumulated until
that time, if a given Hubble patch has the field value larger
than ¢,., nearby patches, which experienced similar evolu-
tionary history of ¢, would have more chance to have the
field value larger than ¢, compared to the average. This
implies that patches having ¢ > ¢, do not obey the Poisson
distribution but are spatially clustered. Consequently, PBHs
produced in this way would be clustered as well, which
motivates us to study the correlation function of PBHs with
an expectation that this provides a critical observable to test
PBHs as the origin of the SMBHs.

Based on the above consideration, the purpose of this
paper is to derive the two-point (angular) correlation
function of PBHs originating from the curvature perturba-
tions of the form given by Eq. (2.1). The above argument is
suggestive but just qualitative, and in the next section
we will provide a more mathematically rigorous analysis.
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Our crucial assumptions are that the mass of the spectator
field is much smaller than the Hubble parameter during
inflation, and self-interactions or interactions with any
other fields can be neglected, both of which are satisfied
in the models studied in [22-25]. Another important
condition is that the curvature perturbation large enough
to generate PBHs is produced only in the regions with
¢(x) > ¢, [see Eq. (2.1)]. Apart from these general
requirements, we do not need to specify the underlying
inflation models. Thus, our results presented in this paper
can be applied to any other models as long as the above
assumptions are satisfied. We stress that our formalism can
be utilized to investigate PBH clustering not only in SMBH
mass but also in any other mass ranges.

Before closing this section, we mention that the PBHs
from the curvature perturbations possessing a local-
type non-Gaussianity of the form ¢ = ¢, 42 fn.(3 Gy
Gaussian field, fyp: free parameter), which has been
widely studied in the literature, have been known to cluster
40-37]]. On the other hand, the quantitative analysis of the
clustering of the PBHs for the non-Gaussianity of the type
(2.1) has not been performed in the literature.

III. FORMALISM

In this section, we give the formalism to study the
clustering properties of PBHs as a possible explanation of
SMBHs at high redshifts. For this purpose, we investigate
the angular correlation function of PBHs. Since the angular
correlation function can be calculated from the PBH two-
point correlation function, we first briefly summarize the
formalism to calculate the two-point correlation function of
PBHs based on the functional integration approach [39]
(see also [41,42]). Then we introduce the PBH angular
correlation function as a measure to test the clustering
properties of PBHs.

A. PBH correlation function

Here we take the functional integration or the path
integral approach to calculate the two-point correlation
function of PBHs based on [39]. We refer the readers to
[39] for details.

As described in the previous section, we consider a
scenario with a spectator field ¢ where a PBH is formed in
the region satisfying the condition ¢ — ¢;,;; > ¢... It should
be understood that ¢ appearing in this condition is the one
evaluated at the time of the end of inflation and the fate of
the given region, i.e., whether it later collapses to PBH or
not, is determined by the initial condition ¢(x) = P(teng, X)
evaluated at the inflation end. With this framework, the
probability that a PBH is produced at the position x can be
written as

Pi(x) = / DYPI) // ® dadp(p(x) — o). (3.1)

c

where P[¢] is the probability functional having a configu-
ration ¢(x), 6p is the Dirac’s & function, and

[Dg] = [ [do(x:). (32)
i=1

In the same way, the probability that PBHs are created at
the positions x; and x, is given by

Pax1.xy) = / DGPIg] / ® day3p(lx,) — )

¢

< [ dadp (i) - ). (33)
By using the integral form of the  function
oodq .
5 —aq) = —2 gia(¢-a) 34
o(p-a) = [T (34

one can express P (x) and P,(x;,x,) as

P = [0Pig) [ da [~ S 3

Py(x,,x,) = / (DY|P)] /¢ jodal /I5 :’°da2

X /oodeCDe—iﬂhal—i42026i41¢(x1)+i42¢(x2)'
o (27)?

(3.6)

Now we define the generating functional for the general
source J(x) as

20)= [[glpidlex [z’ / d3yJ<y>¢cv)]

{onl famomo])

From this equation, it is known that the connected part of
the n-point correlation function for ¢ can be written in
terms of Z[J] as

(3.7)

n 1 §"Inz[J]

§¢()C)(x,,...,x,,)<¢(x1) o (x2)), T iSIe) 87 (0)|,o

(3.8)

It is straightforward to invert this equation as

mzm:g% / [ﬁfy,-f@»}fgzgm,...,yn>. (39)

By the generating functional, we can formally express P
and P, in a compact manner. By setting J(y) as
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J(y) = qdp(x —y), (3.10)

one can show that P;(x) can be given by

/da/ Y ivazigsyx—y).  (3.11)

We can also calculate P,(x;,x;) in a similar way. By
setting

J(y) = q16p(x (3.12)

—=Y) + q26p(x; —y),

P, is written as

xl,x2 / d(ll /(/ daz/

X em T Z]q, 6y (xy

dq, dqz

—y)+‘125D(x2 -).
(3.13)

Here we assume that fluctuations of ¢ are Gaussian. In
this case, the connected n-point correlation functions with
n > 3 vanish and In Z[J] becomes

InZ[J] = —%/d3y1d3)’2J()’1)J()’z)qu(,hdz)v (3.14)

where we have dropped the subscript (¢) and the superscript
(2) for notational simplicity. By putting this into Eq. (3.11),
and introducing the following two variables defined by

pe

V=—
c

02 = §y(x.x), , (3.15)

one can show that the one-point probability of PBHs can be
written as

1 —12)2
Py(x) = erfe <L> ~f (3.16)

V2 2nv

where erfc is the complementary error function. Since we
consider the formation of PBHs, which is a rare process
[see discussion around Eq. (4.9)], we have adopted a high
peak approximation where v = ¢. /o > 1, which is used in
the second equality in the above equation.

Plugging Eq. (3.14) into Eq. (3.13), we obtain

2(x1,%) / dal/ az/
be be

X e—l%al —1112052—5111 o* —q1 quqs(xl xz)—%qéaz

dqldqz

(3.17)

For notational simplicity, let us introduce a dimensionless
quantity € by

:ff(/)(xl,xz)'

62

(3.18)

By definition, ¢ < 1. Integration over q;, g, yields, after
changing the integration variables,
/ d’l)2

V1-¢€?
1-¢2

1
xXexp | —=(v] —2ev v, + v35) |. .
p( 2(% 2enn; +13). (3.19)

PZ(xl’xZ

The integration over v, can be written in terms of the
complementary error function as
v—e€z )
200-2))

(3.20)

00 12
Py(xy.x;) = dze * erfc

e

Up to this point, the expression for P, is mathematically
exact. Although we can, in principle, obtain the accurate
correlation function by performing the integration numeri-
cally, it is possible to perform the integration analytically
under some approximation, which not only helps us capture
the basic behaviors of the correlation function easily but
also reduces the computation time to obtain the final
angular correlation function which involves multiple inte-
gration. To this end, we notice that the variable z is greater
than v. Thus, the argument of the erfc function becomes
much bigger than unity for vv/1 — e > 1. In what follows,
we assume vv/1—e> 1 is satisfied. This condition is
violated at the short distance x; — x, for which ¢ — 1.
Such a short distance is not observationally relevant.
Furthermore, dynamical interactions among PBHs may
become important at such short distances, by which the
correlation function that can be measured may differ from
the primordial one we compute (see Sec. IV C). Thus, the
condition /1 — e > 1 is fairly satisfied at large distances
for which the following analytic form of Epgy () becomes
an excellent approximation.
Using the asymptotic formula for erfc(x) for x > 1

erfc(x) ~

NS (3.21)

Eq. (3.20) becomes

l4+e 2 I 1—e¢
P2(X1,x2) %ﬁe 2 \/;erfc< ml/) . (322)

Since our assumption vv/1 —e€ > 1 automatically means
the argument of erfc is much bigger than unity, we again
use the asymptotic formula for erfc and we arrive at the
final expression of P, as
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1 (1+e)2 v
P , i~ - . 3.23
) v e (). (323)
Then, the PBH correlation function becomes
Ps(x;,x
Sppu (X1, %) = %‘ 1
1
(1+e) ( 2)
& ex v- | —1. 3.24
V1—-¢ P 1+e ( )

Therefore, once we give the two-point correlation function
for ¢, we can obtain the approximate form for the PBH
correlation function by this equation. In the following, we
use this equation to compute the PBH correlation function.

B. PBH angular correlation function

Since the SMBHs at high redshifts (i.e., z =5-7)
distribute inside a (rather) thin shell in the comoving
coordinates where our galaxy is located at the origin, it
will be more convenient to consider the angular correlation
function when one compares the theoretical prediction with
the observational data. Here we summarize the formulas
to calculate the angular correlation function of PBHs (for
the formalism of the angular correlation function, e.g.,
see [43]).

We denote the (comoving) number density of PBHs by
nper(R, 0, @) where R, 6, ¢ are the comoving polar coor-
dinate and the observer sits at the origin. We also define the
two-dimensional number density Npgy (6, ) by

NPBH(ea(p) :A W(R)”PBH(R»aé”)RZdR» (3-25)

where W(R) is the window function which accounts for the
redshift range that observations under consideration are
sensitive to. In the following calculation, the window
function is chosen such that it corresponds to the distri-
bution of SMBHs observed at high redshifts. In principle,
the window function can also depend on 8, ¢ as well, but
we assume such dependence is absent in this paper.

The spatial average of npgy (R, 6, @) is denoted as 7ipgy,
and correspondingly, we can also define the two-dimen-
sional counterpart for Npgy (0, @) as

N = / " ARR2W(R)ipg, (3.26)
0

which is the angle averaged number density on the
projected two-dimensional sphere.
Now we introduce fluctuations of npgy(R, 6, @) as

npgu(R, 0, ) — fipgy

TipgH

5PBH (R, 9, (p) = s (327)

while fluctuations of the two-dimensional number density
Npgu (60, @) are defined as

— NPBH(‘Q:(P) - NPBH

Appy (9 ) 4’) N
PBH

(3.28)

Since Npgy is given by Eq. (3.26), Apgu(6,¢) can be
written in terms of dpgy(R, 0, @) as

Apgu (0, ) = Aw dRg(R)W(R)dpgu(R. 0. ¢), (3.29)

where we have defined g(R) as

(R) _ RzﬁPBH . R2
9 - - fooodR/R/zw(R/) :

= 3.30
Nppy ( )

The angular correlation function of PBH wpgy(6) is
defined by

wppn(0) = (Apgu(71)Apeu (7)), (3.31)

where 7, = (0, ¢,) and 7, = (6,,¢,) correspond to the

direction on the sphere and @ is the angle between 7| and 7,.

By using Eq. (3.29), one can express wpgy(6) in terms of
the PBH correlation function &pgy(7) as

wppn(0) = Aoo dR, Am dR>g(R)g(R,)W(Ry)
x W(R2)&ppn(r). (3.32)

where r is the comoving distance between positions x; and
x, which is given by

r= \/R% + R3 — 2R R, cos 6, (3.33)
with R} = |x,| and R, = |x,| being the comoving distance
to positions x; and x, from an observer at the origin. The
comoving distance R; to the redshift z; can be calculated as

Zi dZ

Ri(z;) = HG)

(3.34)

where H(z) is the Hubble parameter at the redshift z.
In this paper, we consider a flat A cold dark matter
model, in which R;(z;) can be given by
@ =" &
i\Zi) = )
0 Hov/Q(1+2*+Q,(1+2)>°+Q,
(3.35)

R

where Q,, Q, , and Q, are density parameters for radiation,
matter, and a cosmological constant, respectively. Unless
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otherwise stated, we assume Q,,h> = 0.1424 and h =
0.6766 [44] in the following.

With the formalism presented in this section, we discuss
the angular correlation function for PBHs in models which
can explain SMBHs at high redshifts.

IV. EVALUATION OF THE ANGULAR
CORRELATION FUNCTION OF PBHs

Having explained the formalism to compute the PBH
angular correlation function wppy in the previous section,
in this section we explicitly evaluate the PBH angular
correlation function by using Eq. (3.32) and the PBH
correlation function &pgyy given by Eq. (3.24).

First we calculate the PBH correlation function Epgy (7).
As we mentioned previously, we consider the scenario
where PBHs are formed from fluctuations of a light
spectator field ¢. The two-point correlation function of
¢ for r = |x; —x,| appearing in Eq. (3.24) should be
evaluated at the time of the end of inflation 7#.,4:

Ep(r) = ((D(tend- X1) = Gini) (P (tend- X2) = Pini))
sin(kr)

kmax dk
— =p
/(min k kr

(k) (4.1)

Since we take the correlation of ¢ inside our observable
Universe, the minimum wave number k,;, is taken to be the
present Hubble scale k;, = H, in the following calcu-
lations. k. is the maximum wave number corresponding
to the mode which gives the minimum PBH mass to explain
SMBHs. In this paper, we assume that SMBHs originate
from PBHs with the masses of Mpgy > 10* My, from
which k., can be fixed as

=1/12 /' M —1/2
ko ~13x10* Mpe~! [ -2 PEH ,
max & 12 ¢ pe (10.75 10° Mg

(4.2)

where g, is the effective degrees of freedom, and taken to be
g, = 10.75 [45] since PBHs with masses Mpgyy = 10* M
are formed at around the cosmic time of 1 sec.

To evaluate &y(r), we need the power spectrum of a
spectator field ¢, which is given, for a scalar field with mass
m (see. e.g., [46]), by

HI 2 k 2m2/(3H§) HI 2 k cr
kY= — R — ( £
P¢ ( ) (2”> <£ZH1> 2n kend '

(4.3)

where H; is the Hubble scale during inflation (assumed to
be constant) and k.4 is the wave number of the mode which
exited the horizon at the end of inflation. Taking the
reference scale as k, = 0.002 Mpc‘l, and the number of
e-folds from the end of inflation to the time when the mode

k, exited the horizon as N, =50, k.4 is given by
kena = 10" Mpc™!. This value is adopted in the rest of
this paper. We have also defined the dimensionless param-
eter ¢; for later convenience as

2m?

= 4.4
3H? (4:4)

Cr

Since we assume a light field for a spectator ¢, ¢
satisfies ¢; < O(1).

The variance 6 can be calculated from Egs. (4.1) and
(4.3) as

02 — ﬂ 21 kmax ‘o _ kmin “ . (45)
2n) ¢ kend Kend

Using Eq. (4.1) and the expression for 6 given by (4.5),
¢(r) defined by Eq. (3.18) can be written as

kmax “ kmin )=t
e(r) = ¢ kong % |
en en

X/kmaxd_k k \c¢rsin(kr)
kmin k kend kr '

Notice that an explicit dependence on the Hubble scale
during inflation H; does not appear in e(r) [hence in
Epgn(r) as well]. Although the k integration above can be
performed numerically, it is a numerical obstacle when it is
combined with other integrations to compute wpgy. On the
other hand, for 1/(kyar) < 1, kpinr < 1, and ¢; < 1, all
of which are actually satisfied except for the Hubble scales
r~Hy', by treating them as small quantities, we can
systematically perform the integration analytically order by
order. To leading order, the result is given by

o= [Ge) - () THG2)
cos(¢;m/2)T(1 + c,)} |
(1 = cp)(kenar)

where I'(x) is the Gamma function. Derivation of this
equation and the estimate of its error are given in the
Appendix.

The last ingredient to evaluate the PBH correlation
function &pgy(7) is to fix v. This is done by requiring that
the predicted PBH abundance matches the population of
the observed SMBHs. The one-point probability of PBHs
given in Eq. (3.16) is nothing but the energy fraction of
PBHs at their formation time f:

(4.6)

(4.7)

1
\2rv

For PBHs with the masses of Mpgy, this can be related to
the comoving PBH number density 7ipgy as

—12)2

e

p=P(x)= (4.8)
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FIG. 2. v required to explain the abundance of the observed

SMBHs (npgy = 1 Gpc™3) at high redshifts as a function
Of MPBH'

14/ M 32/ 7
~3x 102! 9« PBH PBH |\ (49
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By equating 7ipgy to the comoving number density of the
SMBHs observed at high redshifts (~1 Gpc™ [29]), we can
determine the value of v for a given Mpgy by the above two
equations. Figure 2 shows v as a function of Mppy. We
confirm that v is always much larger than unity for any
values of Mpgy in the mass range of our interest. This is
simply because the PBH formation is rare, namely, f < 1.

Having clarified how to compute ¢(r) and v, we can now
calculate &pgy () by using Eq. (3.24). Figure 3 shows two
different &pgy(r): the analytic (approximate) one given by
Eq. (4.7) and the one obtained by the numerical integration

1020,

numerical ——
approx. ‘

102 107! 10° 10! 102 10°
r [Mpc]

FIG. 3. Comparison of &pgy(7) between the analytic (approxi-
mate) formula based on Eq. (4.7) and the numerically obtained
one using Eq. (4.6). We use Eq. (3.24) to translate from e(r) to
Eppn (7). The values of the model parameters we adopt here are
Mpgy = 10* Mg, kepg = 10" Mpc™!, ¢; = 0.001. Dotted curves
represent negative values.

of Eq. (4.6). As it can be seen from the figure, the analytic
formula works quite well except for r around the Hubble
horizon H ! where the neglected components parametri-
cally suppressed by (kpn7)* become important. We find
that &ppy exhibits an oscillatory feature around &pgy = 0
for large r, which reflects the presence of void regions at
such large scales.

Finally, we can calculate the PBH angular correlation
function wpgy(0) by plugging Eq. (4.6) [or (4.7)] into
Eq. (3.32). To calculate wpgy (0), we need to determine the
form of the window function W(R). In the following, we
compute wpgy () for two different shapes of the window
functions: (i) o-function form and (ii) top-hat form. Since
SMBHs are observed in the redshift range of 5 <z < 7.5,
the top-hat form would represent a realistic case than the
former. Yet, to obtain some intuitive understanding by a
simple calculation, we also consider the S-function form.
For the S-function case, we assume

W(R(z)) = 6p(R(z) = R,). (4.10)
where we set R, = R(z, = 7.642) where z, = 7.642 cor-
responds to the redshift for the highest quasar observed at
the time of writing this paper [47]. For the top-hat form, the
window function is taken as

1 (Ziow < 2 < Znign)s

W(R(z)) = { (4.11)

0 (otherwise),

where we take zj,, = 5 and zpigp, = 7.642 in the following
calculations.*

Below we show our results for each window function
in order.

A. Case of the o-function window function
First we show the PBH angular correlation function
wppy(0) for the case of the §-function window function
given in Eq. (4.10). In this case, g(R) defined in Eq. (4.14)
becomes unity, i.e., g(R) = 1. Therefore, wpgy () is simply
given by

wegn(0) = &ppu(r.) = Eppu(R,. 0), (4.12)

where r, is given by

0
=2R,sin| = |.
r, *sm(z)

In Fig. 4, we show the PBH angular correlation function
for the case with the §-function window function. Here the

(4.13)

*One may worry that the limit zj,,, — Zhign in Eq. (4.11) does
not reduce to Eq. (4.10). Such discontinuity is absent in wppy
since wppy is invariant under the constant multiplication W(R) —
CW(R) on the window function [see Eq. (3.32)].
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FIG. 4. Angular correlation function wpgy(6) for the case of the 5-function window at the redshift z = 7.642. Several cases of ¢; are
shown as indicated in the figure. Dotted curves represent negative values.

PBH mass is assumed to be Mpgy = 10* M. For ¢, we
take it to be ¢; = 0.01, 0.001 and 0.0001 as shown in the
figure. The right panel shows wpgy (0) for Mpgy = 10* M,
and 10'° M.

As seen from the figure, the value of wppy () is positive
and large for 6 < O(10°), which indicates that PBHs are
highly clustered on the sky at those angular scales in models
where SMBHs can be explained by PBHs. On the other hand,
wpgn(0) for 6 = 60° becomes negative and void regions
appear beyond this angle. This critical angle is neither
sensitive to Mpgy nor c¢;. Thus, the appearance of the void
regions for @ = 60°is arobust feature which is independent of
the values of the model parameters. Furthermore, the shape of
wpgy (6) does not much depend on ¢;, which can also be read
off from the figure. As far as ¢; < O(1), the value of ¢;
scarcely affects wppy(0). In summary, PBHs are highly
clustered in this kind of PBH model.

B. Case of the top-hat window function

When the top-hat window function given as in Eq. (4.11)
is adopted, g(R) can be written by

3R?

B3 3
Rhigh - Rlow

9(R) , (4.14)

where Ry, and Ry, are the comoving distance to the
redshift z),,, = 5 and zpigp, = 7.642, respectively. Using this
expression for g(R), one can write down wpgy(6) as

Rnigh Rnigh 3R? 3R2
wpgn (0) :/ ’ de/ dRzR ! 2
Rlow R

3 3 3 3
low high — Rlow Rhigh - Rlow

X Eppu(R1. R,. 6),

(4.15)

where &ppy(R;, R, 0)(= &Eppu(r)) can be calculated by
Eq. (4.6) [or (4.7)] with r related to R;, R,, and 6
by Eq. (3.33).

In Fig. 5, we show the angular correlation function
computed from Eq. (4.15). For comparison, the case with
the o-function window is also shown. As seen from the
figure, when we assume the top-hat window function,
wpgn(0) is reduced on small scales compared to the one for
the o-function window case. To understand this feature,
Fig. 6 shows concentric two spheres with radius Ry, and
Ryign which correspond to the comoving distance to zjy
and zy;,p,, respectively, where the observer is located at the
origin. First of all, it should be noticed that &pgy(7) is a
monotonically decreasing function of r (i.e., the correlation
is stronger for shorter distance). When the interval Ry, —
Ry, 1s small (the limit of Ry — Ro,, — O corresponds to
the §-function window case), wpgy (6) measures the corre-
lation of the length scale Ry;q,0 (green line in Fig. 6). On
the other hand, if the interval Ry,, — Ryoy, (i-€., red line) is
larger than Ry;g;,0, the correlation of the length scale Ry;,,0

10" ‘
S-func. window for z = 7.642 ———

= 6.00, 7y, = 7.642 ——
=5.00, gy, = 7.642 ——

Zlow

Zow

WpBH

]
q

10 10° 10° 10
0 [degree]
FIG.5. Angular correlation function wpgy () for the case of the

redshift range of 5 <z <7.642. We take c¢; = 0.001 in this
figure. Dotted curves represent negative values.
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PBH 2 Rjgr0

.~Rhigh - Rl\m '

FIG. 6. Schematic explanation of the suppression of wpg;(6) at
small angles for the case with the top-hat window function
compared to the one for the §-function window case.

contributes less to wppy(#) than the &-function case.
Therefore, defining the critical angle 6. by

, (4.16)

wppn(0), for the top-hat window function, will be
reduced for 6 < 0. compared to the o-function case. For
the cosmological parameters adopted in our calculations
(Q,,h* = 0.1424 and h = 0.6766), the comoving distances
0 Zigw and zpen are given as Ry, = 7945.9 Mpc and
Ryigh = 9023.1 Mpc, respectively, and the critical angle is
given by

6. ~7° (4.17)
0
100 F  ¢=-00000 — N\ ]
¢;=0.001 ——
5 ¢ =001 ——
10° : :
107" 10° 10’ 10?

0 [degree]

One can verify in Fig. 5 that this critical angle roughly
coincides with the angle where the deviation of wpgy (6) for
the top-hat window case from that for the o-function case
appears evident. We also show dependence on ¢; and Mppy
of wpgy(0) for the top-hat window function case in Fig. 7.
As in the case for the J-function window, wppy is
insensitive to c; but sensitive to Mpgy.

C. On the time evolution of the correlation function

Since the PBHs in the class of models considered in this
paper are highly clustered on small scales, it is likely
that gravitational interactions among neighboring PBHs
become non-negligible and PBHs may undergo frequent
mergers or form clumps from the time of the PBH
formation to the time of observations. However, clarifying
the timescale of the PBH mergers requires careful quanti-
tative analysis since it generally depends on several factors
such as the host galaxy shape, rotation, and gas content in a
complicated manner [48,49], which we do not address in
this paper. Given that &pgy(r) and wpgy(6) we have
computed assume no time evolution after the PBH for-
mation, direct comparison between such quantities with the
observed spatial (or angular) distribution of the SMBHs
becomes invalid on scales where the correlation function
evolves due to the mergers or the dynamical assembling.
Precise evaluation of this effect requires N-body simula-
tions and is beyond the scope of this paper. Here, by a
simple calculation, we estimate the comoving radius inside
of which the PBHs dominates the mass density. In such a
region, due to the self-gravitation of PBHs, the clustered
PBHs could experience the merger frequently. At least
below this scale, the PBH correlation function at high
redshifts (z = 5-7) will significantly differ from the one
derived in this paper since we do not take account of the
evolution of PBHs such as their merger in the calculation.
On the other hand, we expect that the time evolution of the
PBH correlation function for larger scales is modest

10'0

107" 10° 10! 10?
0 [degree]

FIG.7. Angular correlation function wpgy (6) for the case of the top-hat window function. Several cases of ¢; are shown as indicated in

the figure. Dotted curves represent negative values.
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| Mpgy = 10", —— ]
10
Mppy =10 "M, ‘

102 107! 10° 10° 102 10°
r [Mpc]

FIG. 8. Plot of Eq. (4.20) for two cases: Mpgy = 10* M and
10'° M. Red dotted line represents F(r) = 1.

although we might need a careful treatment to justify this
statement rigorously, which is also beyond the scope of
this paper.

Now we estimate the comoving scale under which the
mergers of PBHs could occur frequently. Let us suppose
that there is one PBH at the origin. Then, the typical PBH
distribution at the comoving distance r from the origin in
terms of the mass density is given by

peeu(r) = Mpgu (1 + Sppu(r))iips- (4.18)
Then, the expected total mass of PBHs inside the radius r
becomes

r dr _
Mg (r) :A pPBH(r/)4ﬂr/2dr/ = ?]‘/IPBH”PBH’"3

+47TMPBH71PBH/ P eppu(r')dr. (4.19)
0

Thus, the energy fraction of PBHs in total matter inside the
radius r becomes

_ M (r) - 3QppH

F(r)= ~
(r) Azr3Qup.  Qur

/ 2 (F)dr, (4.20)
0

where p,. is the critical energy density and
M M VvV \-!
Qpgyy = — o 7 x 1071 [ — 20 o)
PV 10" M) \Gpc

Here we assume that there is one PBH per Gpc® volume.
When the fraction F(r) is larger than unity, the free-fall time
due to self-gravitation of PBHs would be shorter than that of
the cosmic expansion, and hence clustered PBHs can attract
easily each other and the mergers may often take place.

(4.21)

Figure 8 shows F(r) for two cases: Mpgy = 10* M and
10'° M. We find that F(r) becomes unity at a certain
distance in O(0.1) — O(10) Mpc whose precise value
depends on the value of Mpgy. The corresponding sepa-
ration angle evaluated at the redshift z is given by

r r
9 = —x 0.070 )
R(z) <10 Mpc>

where we have assumed z = 7 to obtain the angle on the
right-hand side. Because of this reason, we have set the
minimum angle to be 0.1° in all the plots of wpgy(6)
presented in this section.

As a final remark, we comment that in addition to the
large correlation function of the SMBHs, the PBH models
we consider may provide another observational signature
for gravitational waves (GWs) which can be a potentially
interesting target for the space interferometers such as
LISA [50], TianQin [51] and Taiji [52] in an optimistic
case. As we discussed at the beginning of this subsection, it
might be possible that highly clustered PBHs undergo
frequent mergers. If this is true, we can crudely estimate
Qgw from such PBH mergers by assuming that the fraction
f of PBHs merge as

Qaw ~ 1.5 x 10716 (SGOV;> <1 + lzglerger) -l

Qn\ (ppn
x| —= ==
0.3/ \10713

Here egy is the fraction of the radiated GW energy to the
mass of the BH binary [53], and zperger i the redshift at which
PBHs merge. As a fiducial value of Qppyy, we have adopted
Mpgy = 107 M, which corresponds to the maximal mass of
the SMBH mergers detectable by LISA [50], and used
Eq. (4.21) where it is assumed that there is one PBH per
Gpc? volume. This rough estimation suggests that the GWs
from the mergers of the clustered PBHs do not exceed the
sensitivity reached by LISA [54] even if the large fraction of
PBHs [f = O(1)] actually merge. However, observations of
quasars may reveal only a fraction of the SMBHs at high
redshifts and there may be much more lurking SMBHs. In
this case, the estimate given in Eq. (4.23) may get modified to
give a much larger value.

(4.22)

(4.23)

V. CONCLUSION AND DISCUSSION

We have investigated the angular correlation function of
PBHs as a new probe of the clustering properties of PBHs,
focusing on a scenario where PBHs can explain SMBHs
observed at high redshifts 5 < z < 7.5. PBHs having initial
mass 10* My — 103 M, are ruled out from nonobserva-
tions of the CMB spectral distortion if they are formed from
the Gaussian adiabatic primordial fluctuations. However, one
can avoid this constraint by considering highly non-Gaussian
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fluctuations, which are subdominant on large scales and
scarcely affect observations of CMB anisotopies.

We have considered a class of the spectator field model
where the region with high values of ¢(> ¢,) can collapse
into PBHs with the masses of >10* M. We derived and
analyzed the angular correlation function in such a PBH
scenario and have shown that PBHs are highly clustered,
which suggests that models with PBHs as the origin of
SMBHs may be disfavored due to the fact that the
clustering is too strong. This can be confirmed by directly
comparing the (theoretically) predicted angular correlation
function obtained in this paper with the one from the
observed spatial distribution of SMBHs. In principle, this
can be performed by using the existing observations.
However, one needs very careful treatment to compare
the observed distribution and theoretical prediction
obtained in this paper since the quasar searches are not
complete, e.g., different observations which found those
SMBHs were done under different conditions in terms of
the observational time and the area observed.

Once this comparison becomes available, the angular
correlation function discussed in this paper should give a
critical test for models where PBHs can play a role of
SMBH formation, and then one would be able to draw a
definite conclusion of whether such a scenario is disfavored
or not, which is left for the future project.
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APPENDIX: DERIVATION OF EQ. (4.7)

First of all, since we consider PBHs at high redshift, the
comoving distance R(z) can be approximated as

R(z) 2R,

(A1)

2
Hoy/h\/Q,h*(1+2)

where Ry =~1.4x 10* Mpc for Q,,h* =0.1424 and
h = 0.6766. Therefore, at leading order, one can treat
R(z) as constant R(z) ~ R, and the comoving distance
between two points at high z becomes

0
~2Rysin| =
r o sin <2>,

where 0 is the angle between the two points measured by
the observer located at the origin. In this case, k.7
becomes as

k R 0
ka2 3 x 108 — 0 in ).
max!" 9 ¢ (104 Mpc‘1> (1.4 x 10* Mpc) o <2>

(A3)

(A2)

The angle scale of our interest from the observational point
of view is € > 0.1°, for which one can verify that k7 is
much larger than unity. Keeping this in mind, let us
decompose the integral of Eq. (4.6) as

(A4)

The second term on the right-hand side is O((kmaxr)‘z(lli"‘—“s)cl ) and is negligible for k.7 > 1. To deal with the first term,

en

we do the integration by parts:

/m% k ”Isin(kr)__ll i
ko K \Kend kr Cr kgﬁd

For ¢; < 1 and k,;;,7 < 1, it is convenient to decompose the second term on the right-hand side as

o d (sin(kr) o d
ket = dk= | ko=
/(mi“ dk < kr > A dk

The first term on the right-hand side can be written in terms of the Gamma function as

o d (sin(kr) B
Akiﬁ(( i )dk—

¢, Sin(kyin?) /00 o 4 sin(kr)
7kminr + kmink 1 Tk i dk|. (AS)
sin(kr) knin —d (sin(kr)
— ) . Al
- >dk A k dk( )k (A6)
: cos(c;m/2)C(1 + ¢;). (A7)

Cr

As for the second term, expanding the integrand as ~ — %k”cl r?, the leading order contribution is given by
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Kmin d Sin(kr) kC,~
ker L dk = ———min__ (g )2
A dk( kr > 32 + c,)< min’)

Putting everything together, we finally obtain

(A8)

o[ - ) T ) 0o

1 cos(c;z/2)I(1 + ¢)

1 - Cr (kendr)c’

Dropping the subdominant terms yields Eq. (4.7).

(A9)

+ o<c,(kmaxr)‘2 (%) >] '
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