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Gravitational wave searches for ultralight bosons with LIGO and LISA
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Ultralight bosons can induce superradiant instabilities in spinning black holes, tapping their rotational
energy to trigger the growth of a bosonic condensate. Possible observational imprints of these boson clouds
include (i) direct detection of the nearly monochromatic (resolvable or stochastic) gravitational waves
emitted by the condensate, and (ii) statistically significant evidence for the formation of “holes” at large
spins in the spin versus mass plane (sometimes also referred to as “Regge plane”) of astrophysical black
holes. In this work, we focus on the prospects of LISA and LIGO detecting or constraining scalars with
mass in the range m, € [10719,10715] eV and m, € [10~'%,107!1] eV, respectively. Using astrophysical
models of black-hole populations calibrated to observations and black-hole perturbation theory calcu-
lations of the gravitational emission, we find that, in optimistic scenarios, LIGO could observe a stochastic
background of gravitational radiation in the range m, € [2 x 107'3,107'2] eV, and up to 10* resolvable
events in a 4-year search if m,; ~3 x 10713 eV. LISA could observe a stochastic background for boson
masses in the range m, € [5 x 107'°,5 x 107'%], and up to ~103 resolvable events in a 4-year search
if m; ~107!7 eV. LISA could further measure spins for black-hole binaries with component masses in
the range [10°,107]M, which is not probed by traditional spin-measurement techniques. A statistical
analysis of the spin distribution of these binaries could either rule out scalar fields in the mass range
~[4 x107'8,107'%] eV, or measure m, with ten percent accuracy if light scalars in the mass range

~[10717,10713] eV exist.
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I. INTRODUCTION

The first gravitational wave (GW) detections by the
Laser Interferometric Gravitational-wave Observatory
(LIGO) are a historical landmark. GW150914 [1],
GW151226[2], GW170104 [3] and the LVT151012 trigger
[4] provided the strongest evidence to date that stellar-mass
black holes (BHs) exist and merge [5-9]. In this work
we discuss the exciting possibility that LIGO and space-
based detectors like LISA [10,11] could revolutionize our
understanding of dark matter and of fundamental inter-
actions in the Universe.

Ultralight bosons—such as dark photons, the QCD axion
or the axionlike particles predicted by the string axiverse
scenario—could be a significant component of dark matter
[12-15]. These fields interact very feebly with standard
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model particles, but the equivalence principle imposes
some universality in the way that they gravitate. Light
bosonic fields around spinning black holes trigger super-
radiant instabilities, which can be strong enough to have
astrophysical implications [16]. Therefore, GW detectors
can either probe the existence of new particles beyond the
standard model or—in the absence of detections—impose
strong constraints on their masses and couplings [17-22].

Superradiance by rotating BHs was first demonstrated
with a thought experiment involving particles [16,23].
Penrose imagined a particle falling into a BH and splitting
into two particles. If the splitting occurs in the ergoregion,
one of the fragmentation products can be in a negative-
energy state as seen by an observer at infinity, and therefore
the other fragmentation product can escape to infinity with
energy larger than the original particle. The corresponding
process involving waves amplifies any bosonic wave whose
frequency @ satisfies 0 < @ < mQy, where m is the
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azimuthal index of the (spheroidal) harmonics used to
separate the angular dependence, and Qy is the horizon
angular velocity [16,24,25]. The wave is amplified at the
expense of the BH’s rotational energy. If the wave is
trapped—for example, through a confining mechanism like
a mirror placed at some finite distance—the amplification
process will repeat, destabilizing the system. This creates a
“BH bomb” [26,27]. Massive fields are naturally trapped by
their own mass, leading to a superradiant instability of the
Kerr geometry. The time scales and evolution of BH super-
radiant instabilities were extensively studied by several
authors for massive spin-0 [28-31], spin-1 [21,32-35] and
spin-2 fields [36], using both analytic and numerical methods.

For a bosonic field with mass m, superradiant instabilities
are strongest when the Compton wavelength of the massive
boson #/(mgc) is comparable to the Schwarzschild radius
R =2GM/c?, where M is the BH mass. Under these
conditions the bosonic field can bind to the BH, forming
a “gravitational atom.” Instabilities can produce holes in the
BH mass/spin plane (sometimes also called the BH “Regge
plane”): for a given boson mass, spinning BHs should not
exist when the dimensionless spin y = a/M is above an
instability window centered around values of order unity of
the dimensionless quantity [16,17]

2GMm, M myc?
ch T 10° My 1070 eV’

(1)

Typical instability windows for selected values of m are
shown as shaded areas in Fig. 1, which shows the spin versus
mass plane. These instability windows are obtained by
requiring that the instability acts on timescales shorter than
known astrophysical processes such as accretion, i.e., we
require that the superradiant instability time scales for scalar
field perturbations with [ = m = 1, 2, 3 are shorter than a
typical accretion time scale, here conservatively assumed to
be the Salpeter time scale defined below for a typical
efficiency =0.1 and Eddington rate fg4q = 1 [cf. Eq. (51)].

In Fig. 1, black data points denote electromagnetic
estimates of stellar or massive BH spins obtained using
either the Ko iron line or the continuum fitting method
[37,38]. Roughly speaking, massive BH spin measure-
ments probe the existence of instability windows in the
mass range m; ~ 1071°-107!7 eV. For stellar-mass BHs,
the relevant mass range is m, ~ 10712-10"!! eV. Red data
points are LIGO 90% confidence levels for the spins of the
primary and secondary BHs in the three merger events
detected so far (GW150914, GW151226 and GW170104
[3,4]). For LIGO BH binaries accretion should not be
important. In such case, our choice for the reference time
scale tg is conservative: more accurate and stringent
constraints can be imposed by comparing the instability
time scale with the Hubble time or with the age of the BHs.
On the other hand, in Fig. 1 we do not include the remnant
BHs detected by LIGO because the observation time scale
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FIG. 1. Exclusion regions in the BH mass-spin plane (Regge
plane) for a massive scalar field. For each mass m, the instability
threshold is obtained by setting the superradiant instability time
scales for [ = m =1, 2, 3 equal to a typical accretion time scale,
taken to be 7 = 50 Myr (see main text for details). Black data
points (with error bars) are spin estimates of stellar and massive
BHs obtained through the Ka or continuum fitting methods
[37,38]. Red data points are GW measurements of the primary
and secondary BHs from the three LIGO detections (GW 150914,
GW151226 and GW170104 [3.4]). Blue, green and brown data
points are projected LISA measurements under the assumption that
there are no light bosons for three different astrophysical black hole
population models (poplIl, Q3 and Q3-nod from [39]), as discussed
in the text. We assume a LISA observation time 7, = 1 yr, and to
avoid cluttering we only show events for which LISA spin
measurement errors are relatively small (Ay/y < 2/3). The top
horizontal line is a frequency scale corresponding to the BH mass,
f=up/m with p ~0.2/M as a reference value.

of the latter is obviously much shorter than the superradiant
instability time scale, and therefore post-merger observa-
tions cannot be used to place constraints on the boson mass.

Blue, green and brown data points are projected LISA
measurements for three different astrophysical black-hole
population models (poplll, Q3, Q3-nod) from [39], assum-
ing one year of observation. The main point of Fig. 1 is
to highlight one of the most remarkable results of this work:
LISA BH spin measurements cover the intermediate mass
range (roughly m, ~ 10713-1071¢ eV, with the lower and
upper bounds depending on the astrophysical model, and
more specifically on the mass of BH seeds in the early
Universe), unaccessible to electromagnetic observations of
stellar and massive BHs. In other words, LISA’s capability
to measure the mass and spin of binary BH components
out to cosmological distances.' implies that LISA can also

'We do not study holes in the Regge plane for LIGO because
spin magnitude measurements for the binary components are
expected to be poor, even with third-generation detectors [40,41],
and they overlap in mass with existing EM spin estimates.
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probe the existence of light bosonic particles in a large mass
range that is not accessible by other BH-spin measurement
methods. In Sec. VI below we quantify this expectation
with a more detailed Bayesian model-selection analysis,
showing in addition that (if light bosons exist) LISA could
measure their mass with ~10% accuracy.

We note that electromagnetic measurements of black-
hole spins also provide constraints on the scalar field
masses that partly overlap with constraints derived in this
paper. For example, the spin measurements of stellar mass
BHs disfavor the existence of a scalar field with masses
between roughly 2 x 107! eV > m; > 6 x 10713 eV [19]
and 4 x 1077 eV > m,; > 5 x 1072° eV for massive BHs.
However, GW spin measurements and constraints rely on
fewer astrophysical assumptions (e.g. on the accretion
disk and its spectrum) than electromagnetic constraints,
and are therefore more robust. On the other hand, while
electromagnetic observations of stellar mass BHs partly
overlap with the GW constraints from LIGO, the electro-
magnetic observation of massive BHs probe lower scalar
field masses that the ones coming from GW observations,
and are thus complementary to the constraints that we
estimate in this paper. Fig. 1 shows that electromagnetic
and GW observations should be considered jointly to
build evidence for or against the existence of a scalar field
with a given mass.

An even more exciting prospect is the direct detection
of the GWs produced by a BH-boson condensate system
[19-21]. Through superradiance, energy and angular
momentum are extracted from a rotating BH and the
number of bosons grows exponentially, producing a
bosonic “cloud” at distance ~A?(2GMm?)~! from the
BH. This nonaxisymmetric cloud creates a time-varying
quadrupole moment, leading to long-lasting, monochro-
matic GWs with frequency determined by the boson mass.
Thus, the existence of light bosons can be tested (or
constrained) directly with GW detectors.

To estimate the detectability of these signals we need
careful estimates of the signal strength and astrophysical
models for stellar-mass and massive BH populations. Here
we compute the GW signal produced by superradiant
instabilities using GW emission models in BH perturbation
theory [42], which are expected to provide an excellent
approximation for all situations of physical interest
[18,34,35]. On the astrophysical side, we adopt the same
BH formation models [43] that were used in previous
LISA studies [39,44-47]. As shown below, semicoherent
searches with LISA (LIGO) could detect individual signals
at luminosity distances as large as ~2 Gpc (~200 Mpc) for
a boson of mass 107'7(107!13) eV (compare this with the
farthest estimated distance for LIGO BH binary merger
detections so far, the 8807350 Mpc of GW170104 [3]).

The plan of the paper is as follows. In Sec. I we
outline our calculation of gravitational radiation from
bosonic condensates around rotating BHs. In Sec. III
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and Sec. IV we present our astrophysical models of massive
and stellar-mass BH formation, respectively. Our predic-
tions for rates of boson-condensate GW events detectable
by LISA and LIGO, either as resolvable events or as a
stochastic background, are given in Sec. V. In Sec. VI
we use a Bayesian model selection framework to quantify
how LISA spin measurements in BH binary mergers can
either exclude certain boson mass ranges by looking at the
presence of holes in the Regge plane, or (if bosons exist in
the Universe) be used to estimate boson masses. We
conclude by summarizing our main results and identifying
some promising avenues for future work.

In the following, we use geometrized units G = ¢ = 1.

II. GRAVITATIONAL WAVES FROM BOSONIC
CONDENSATES AROUND BLACK HOLES

In general, the development of instabilities must be
followed through nonlinear evolutions. Numerical studies
of the development of superradiant instabilities are still in
their infancy (see e.g. [34,35,48-51]), mainly because of
the long instability growth time for scalar perturbations,
which makes simulations computationally prohibitive. If
we restrict attention to near-vacuum environments, the
scalar cloud around the spinning BH can only grow by
tapping the BH’s rotational energy. Standard arguments
[52] imply that the BH can lose at most 29% of its mass.
For the process at hand, it turns out that the cloud can store
at most ~10% of the BH’s mass [34,53], therefore the
spacetime is described to a good approximation by the
Kerr metric, and perturbative calculations are expected to
give good estimates of the emitted radiation [18,42]. These
expectations were recently validated by nonlinear numeri-
cal evolutions in the spin-1 case [34,35], where the
instability growth time scale is faster. Reassuringly, these
numerical simulations are consistent with qualitative and
quantitative predictions from BH perturbation theory
[21,32,33]. In summary, a body of analytic and numerical
work justifies the use of calculations in BH perturbation
theory to estimate the gravitational radiation emitted by
bosonic condensates around Kerr BHs. We now turn to a
detailed description of this calculation.

A. Test scalar field on a Kerr background

Neglecting possible self-interaction terms or couplings
to other fields, the action describing a real scalar field
minimally coupled to gravity is

1 2

R H
S= [ d**/—g|——-=¢"¥ ¥, —-=¥*). (2
[ envEa(s - e -w). @)
Here we defined a parameter

u=my/h, (3)
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which has dimensions of an inverse mass (in our geom-
etrized units). The field equations derived from this action
are V, V¥ = ;>¥ and G* = 8xT*, with

1
T = WP (). (4)

In the test-field approximation, where the scalar field
propagates on a fixed Kerr background with mass M and
spin J = aM, the general solution of the Klein-Gordon
equation can be written as

¥Y=N0 |:/ dwe_ithrim{/)oSfma}(S)mew(r) ’ (5)

where a sum over harmonic indices (Z, m) is implicit, and
3Y tme (8, @) = Sy (8)e™? are the spin-weighted sphe-
roidal harmonics of spin weight s, which reduce to the
scalar spheroidal harmonics for s = 0 [54]. The radial and
angular functions satisfy the following coupled system of
differential equations:

mZ

sin%9

Dy[yS] + |a*(w* — p?)cos* —

+2],S =0,

D,w] + [@*(r? + a*®)* — 4aMrmw + a*m?
- AWPr* + a*w® + A)]y = 0,

where for simplicity we omit the (Z,m) subscripts,

ry = M 4+ VM? — a® denotes the coordinate location of
the inner and outer horizons, A = (r—r.)(r—r_),
D, = AD,(AD,), and Dy = (sind)~'9y(sinddy). For
a = 0, the angular eigenfunctions ,S,,,(9) reduce to the
usual scalar spherical harmonics with eigenvalues
A=C(€+1).

Imposing appropriate boundary conditions, a solution to
the above coupled system can be obtained using, e.g. a
continued-fraction method [30,31]. Because of dissipation,
this boundary value problem is non-Hermitian. The sol-
utions are generically described by an infinite, discrete set
of complex eigenfrequencies [55]

Wppp = W = Wp + iwlv (6)

where n is the overtone number and {wg,w;} € R. In
particular, this system admits quasi-bound state solutions
which become unstable—i.e., from Eq. (5), have w; > 0—
for modes satisfying the superradiant condition wp < mQy,
with Qy = a/(2Mr,) [2831]. For these solutions the
eigenfunctions are exponentially suppressed at spatial
infinity:
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where v = MQ2w? — u?)/\/u* — @*. In the small-mass
limit Mp <1 these solutions are well approximated by a
hydrogenic spectrum [28,31] with angular separation con-
stant A = £(Z + 1) and frequency

u Mu 2 i [am Iy
~p—_ [ — —(==2 Mp)¥+5
W~ p 2<f+n+1) +7K<M ﬂh)( )R
(8)

where n = 0, 1, 2..., and y; = 48 for the dominant unstable
¢ = 1 mode.

B. Gravitational-wave emission

For a real scalar, the condensate is a source of GWs. For
a monochromatic source with frequency wg, one can easily
see by, plugging the solution (5) into the stress-energy
tensor (4), that the scalar field sources GWs with frequency
2wp. In the fully relativistic regime, gravitational radiation
can be computed using the Teukolsky formalism [56]. This
calculation is described in detail here (see also [18,42]).

In the Teukolsky formalism, gravitational radiation is
encoded in the Newman-Penrose scalar y,, which can be
decomposed as

04(0.2) = 3t [0S Rena1) 28, (@
‘m —o0 ‘m
)

where p = (r —iacos 8)~!. The radial function R(r) sat-
isfies the inhomogeneous equation

d dR K%+ 4i(r— M)K
Azd—<A‘1d—)+< i Z(Ar ) —Sia)r—/l)R
r r

= Tfma)? (10)

where again we omit angular indices for simplicity,
K= +d)o—-am, A=Ay, +do®-2ame, and
A,z are the angular eigenvalues. The source term 7,
is given by

T fimes 52_1” / dQdt_,S,, T e, (11)
where 7 is related to the scalar field stress-energy tensor (4)
and can be found in [56,57].

To solve the radial equation (10) we use a Green-
function approach. The Green function can be found by
considering two linearly independent solutions of the
homogeneous Teukolsky equation (10), with the following
asymptotic behavior (see e.g. [57]):

AZe—ikr*
RH - {
Lo Pk
rsBoutelwr + I”_lBine_lwr

for r - r.,
T(12)
for r - +oo0,
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forr—-r,,

A ikr* AZA —ikr*
Roo_){ out€ + in€ (13)

el for r — +o0,
where k = w —mQy, {A, B}, are constants, and the
tortoise coordinate is defined as

2Mr il 2Mr_  r—r_
n

- 1 .
2M rp—r_ "om

rf=r+

(14)

ry—r_

Imposing ingoing boundary conditions at the horizon and
outgoing boundary conditions at infinity, one finds that the
solution of Eq. (10) is given by [57]

R 1 R /r o RAT 00 L RH /oo o R®T 400
% . AZ ; Az [
(15)
where the Wronskian W = (R®0,R" — RO, R®)/A is a

constant by virtue of the homogeneous Teukolsky equa-
tion (10). Using Eqs. (13) and (12) one finds

W = 2iwBy,. (16)
At infinity the solutions reads
3 i0r" oo RY . .
Rr—o)= 2 [T ar T, g=z=rer. (1)
2iwBiy, /. A

Since the frequency spectrum of the source Ty, is
discrete with frequency @ = +2w,,,, and m = £2m, where
®zmn are the scalar field eigenfrequencies, Z* takes the
form

72 = 50— d)Z%,, (18)
£mn
and at r — oo, Y, is given by
1 .
— _ VA S zar(r*—t)' 19
L rZ tma—21 tin € ( )

mn

At infinity the Newman-Penrose scalar can be written as

1 .
v =5 (hy = ih), (20)
where h, and h, are the two independent GW polar-
izations. The energy flux carried by these waves at infinity

is given by

dE 2

i o+ K.
dtdQ 16n(++ x)

(21)

Using Egs. (19) and (20) we get
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FIG. 2. Flux for £ = m = 1 and taking the first two leading
order terms in the flux Z=m =2 and Z=3,m =2 as a
function of the scalar mass and for the spin computed at the
superradiant threshold (25). The numerical results computed
in this work are compared with the analytic formula obtained
in [18], labeled “Brito+”, and the one obtained in [17],
labeled “Arvanitaki+”.

dE 1
_ (*3) 2
dt - 2 :471.&)2 |Zfﬁ1(b| .
‘mn

(22)

We note that |Z%, - | « Mg/M?, where My is the total mass
of the scalar cloud:

MS:/Ti,/—gdrdéld(p,

and /=g = (r* + a* cos® 9) sin 9 is the Kerr metric deter-
minant. Here we neglected the energy flux at the horizon,
which in general is subdominant [58]. In fact, we will only
need to compute radiation at the superradiant threshold,
where the flux at the horizon—being proportional to
k = (w — mQy)—vanishes exactly [59].

Figure 2 shows the dominant GW energy flux computed
numerically within the perturbative framework described
above. Our results are compared to the analytic results of
Refs. [17,18]. The flat-space approximation adopted in [17]
underestimates the flux by some orders of magnitude,
especially when uM <« 0.3, for any spin. Likewise, the
Schwarzschild approximation adopted in [18] overesti-
mates the GW flux. To improve on both approximations,
in the rest of this work we will use the numerical results,
which are valid in the entire (y, uM) plane and agree with
those of [42].

(23)

C. Evolution of the superradiant instability
and of the BH-condensate system

Current nonlinear evolutions are unable to probe the
development of the instability in the scalar case [48].
However, since the time scales of both the superradiant
instability and the GW emission are much longer than the
dynamical time scale of the BH, the evolution of the
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BH-condensate system can be studied within a quasiadia-
batic approximation [18]. The scalar field can be consid-
ered almost stationary, and its backreaction on the geometry
neglected, as long as the scalar stress-energy tensor is small
compared to the BH energy density [18].

Recent nonlinear evolutions by East and Pretorius in the
spin-1 case [34,35], where the instability develops more
rapidly, lend support to an adiabatic treatment of the
evolution of the field. The evolution happens in two steps
characterized by very different time scales. First a scalar
condensate grows around the BH until the superradiant
condition is saturated; then the condensate is dissipated
through GW emission. Neglecting accretion for simplicity,
the evolution of the system is governed by the Eq. [18]

M: —Es,
M4 M = —E. »
j: —mEs/C()R,

j+j5:—mE/wR,

where Eg = 2M g, is the scalar energy flux extracted from
the horizon through superradiance. In the above equations,
we have used the fact that—for a single (£, m) mode—the

GW angular momentum flux is mE /wg and that the angular
momentum flux of the scalar field extracted at the horizon
is mE S / @R.

The system (24) shows that for a superradiantly unstable
state (w; > 0) the instability will cause the BH to transfer
mass and spin to the scalar field until the system reaches the
saturation point, given by w; = 0, i.e., wg = m€y.> This
process occurs on a time scale 7, = 1/w; > M, and the
saturation point corresponds a final BH angular momentum

4mM§)cCOR

Ji=—T2 —— <], 25
! m2—|—4M.}2(w%e ! (25)

where J;/ ¢, M ;s are the initial/final BH angular momentum
and mass, respectively. The system (24) also shows that
the variation of the BH mass 6M is related to the variation
of the BH angular momentum &/ by M = “25J, which
implies

(0]

2Fully nonlinear evolutions of a charged scalar field around a
charged BH enclosed by a reflecting mirror [50,60,61] or in anti-
de Sitter spacetime [51] have shown that the end state for this
system indeed consists of a scalar condensate around a charged
BH saturating the superradiant condition. East and Pretorius
reached the same conclusion for massive spin-1 fields [34,35].
For complex fields, truly stationary metric solutions of the field
equations describing a boson condensate saturating the super-
radiant condition around spinning BH have been explicitly shown
to exist [62-64].
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When the instability saturates, the total mass of the scalar
cloud is roughly given by M ~ M; — M, namely
Jiog AMj oy ~ TR
m  m’+4Miop  m

M§™ ~ , (27)

where the last step is valid when M 0w, < 1.

After the superradiant phase, the mass and the angular
momentum of the BH remain constant [cf. Eq. (24)],
whereas the scalar field is dissipated through the emission
of GWs® as given by Eq. (22). We neglect GW absorption at
the event horizon—which is always subdominant [58]—
and GW emission due to the transition of bosons between
different energy levels, which is also a subdominant effect
as long as the condensate is mostly populated by a single
level [19]. By using again Eq. (24), after the superradiant
phase we get

dE  dEM%
= —_—_— —-— = 2
§ dt dt M¥’ (28)

where we used the fact that |Z&

® |7 o M3 to factor out the

~ 2
dependence on Mg(r), and we defined 4 E%Z—‘é. This
quantity is shown in Fig. 2 and it is constant after the
superradiant phase, since it depends only on the final BH
mass and spin. Therefore, setting t = 0 to be the time at
which the superradiant phase saturates, the above equation

yields

Mmax
Mg(t) = .

_ M5 29
1+t/TGW ( )

where M¢®* is the mass of the condensate at the end of the
superradiant phase [cf. Eq. (27)] and

dE Mgl) !

dr M,
M 10-1710.2M ,

6 L :| |: T :| |: ma);f:| (30)
10 M@ dE/d[ MS

TGWsz<

~8x 10° yr[

is the gravitational radiation time scale.

Finally, we note that the self-gravity of the boson cloud
will cause the GW frequency to change slightly as the cloud
dissipates via GWs [19,21]. The estimates given in Eq. (28)
of Ref. [19] and Appendix E of Ref. [21] suggest that, for
scalar fields, this small change should not affect current
continuous-wave searches. Taking these estimates and the
duration of the signal of Figs. 3 and 4 for resolved events,
one can see that for both LIGO and LISA a vast majority of

In the language of [19] this process corresponds to the
“axion + axion — graviton” annihilation process. In our nota-
tion, their “occupation number” is N = Mg/m;.
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the sources will have a small positive frequency drift

f < 1072 Hz/s, which is the current upper limit on the
frequency time derivative of the latest all-sky search from
LIGO [65]. However, even though this frequency drift
should be very small and undetectable for most sources, the
positive frequency time derivative of GWs from boson
clouds could be used to distinguish them from other
continuous sources, such as rotating neutron stars, which
have a negative frequency drift [66].

D. Instability and gravitational radiation time scales

As discussed above, the basic features of the evolution
of the BH superradiant instability in the presence of light
bosons can be understood as a two-step process, governed
by two different time scales. The first time scale is the typical
e-folding time of the superradiant instability given by
Tinst = 1/w;, where in the My < 1 limit, w; is the imaginary
part of Eq. (8). The boson condensate grows over the time
scale 7;,, until the superradiant condition is saturated.
Subsequently, the condensate is dissipated through GW
emission over a time scale zgw given by Eq. (30). In
the My < 1 limit, dE/dt = (484 + 97%)/23040(uM ) 4=
0.025(uM)'* [18,42]. Thus, using Egs. (8), (27), (30) and
reinstating physical units, the two most relevant time scales
of the system are of the order

Tinse ~ 10° yr(MBudx) ™", (31)
Tow ~ 5 X 101 yr(M P uidy) ™", (32)

where Mg = M/(10° M) and p;; = m,/(1077 eV) and
<1

These relations are still a reasonably good approximation
when My ~ 1 and y ~ 1. They show that there is a clear
hierarchy of time scales (zgw > 7j, > M), and this is
important for two reasons. First of all it is crucial that
Tgw > Tinst» Otherwise the boson condensate would not have
time to grow. Second, the time scale hierarchy justifies the
use of an adiabatic approximation to describe the evolution.

Beyond the instability and gravitational radiation time
scales, from the point of view of detection it is important to
estimate the distribution of signal durations At. For
LIGO we can safely neglect accretion, because accreted
matter is not expected to significantly alter the birth spin of
stellar-mass BHs [67]. We can also neglect the effect of
mergers, since mergers affect a very small fraction of the
overall population of isolated BHs [68—72], and LIGO data
already suggest that multiple mergers should be unlikely
[73,74]. Therefore, for LIGO we will simply assume
At = min (zgw, fo), where 1y ~ 13.8 Gyr is the age of the
Universe.

For massive BHs that radiate in the LISA band, both
mergers and accretion are expected to be important [75,76].
Therefore we conservatively assume that whenever an

PHYSICAL REVIEW D 96, 064050 (2017)

accretion event or a merger happens the boson-condensate
signal is cut short, and for LISA we define

. TGw
At = _Tow
t <m1n <Nm 1 L, t0> >, (33)

where the signal duration zgyw in the absence of mergers
and accretion is given by Eq. (30), (- - -) denotes an average
weighted by the probability distribution function of the
Eddington ratios, g is the “Salpeter” accretion time scale
[Eq. (51)], and N,, is the average number of mergers
expected in the interval [t — 7gw/2, t + 7gw/2|, t being the
cosmic time corresponding to the cosmological redshift z of
the GW source. Note that this definition also enforces the
obvious fact that the signal cannot last longer than the age of
the Universe (Af < fy). We also note that the estimates
of Refs. [19,21] suggest that the close passage of a stellar-
mass compact object around the massive BH could
affect the boson cloud when My < 0.1. This part of the
parameter space is mostly irrelevant for our results, and so
we neglect this contribution. Moreover, estimates of the rates
of extreme mass-ratio inspirals predict at most a few hundred
such close passages per Gyr per galaxy [46]. Therefore, the
average timescale between these events is 2107 yr. This is
comparable with the accretion timescale [Eq. (51)], which
we have already taken into account. Thus, we expect our
results to be robust against inclusion of this effect. In
addition, stars and compact objects could, in principle,
affect the boson cloud also at larger orbital distances,
comparable to the peak of the cloud R ~ 4M/(Mu)? [18].
This could also become relevant for My < 0.1, but even in
this case passages of stars at R ~ 1000M or larger are
expected to be quite rare. Indeed, tidal disruption of stars are
about 107 per yr per galaxy [77], hence stars at distances
R ~ 1000M from the BH should only appear roughly every
10° yr. We have checked that even if we include this effect
by adding an extra time scale ~10° yr to Eq. (33), the
background and the resolved event rates would only
decrease by about an order of magnitude (and only for
My <« 0.1), thus leaving our conclusions unchanged.

Figures 3 and 4 show histograms of 7y, 7gw and At
for resolvable sources with SNR p > 8 [cf. Eq. (34)]. When
computing the SNR, we use an observation time 7'y, = 2 yr
for LIGO and T,,, = 4 yr for LISA. We adopt the LISA
noise power spectral density specified in the ESA proposal
for L3 mission concepts [11] and the design sensitivity of
Advanced LIGO [78]. The events are binned by gravitational
radiation time scale 7gyy, instability time scale z;,, and signal
duration At, as defined in Eq. (33). For concreteness, in the
plot we focus on the most optimistic astrophysical model, and
we neglect the confusion noise due to the stochastic back-
ground produced by these sources (cf. [79]). For LIGO we
show both Galactic and extragalactic sources.

The signal duration Ar is typically equal to the
gravitational radiation time scale zgw, and (as antici-
pated) much longer than the instability time scale 7.
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Since for LIGO we neglect the effects of mergers and
accretion, the only visible difference between At and zgw
is due to the fact that we cut off the signal when its typical
time scale is longer than the age of the Universe (i.e., as
mentioned above, we set At = ¢, if tgw > fy). For LISA
there are more subtle effects related to accretion and
mergers [cf. Eq. (33)], but Figs. 3 and 4 demonstrate that
the signal duration At is always much longer than the
instability time scale 7,y as suggested by the rough
estimates of Eqgs. (31) and (32).

E. Gravitational waveform

Since the GW signal from boson condensates is quasi-
monochromatic, we can compute the (average) signal-to-
noise ratio (SNR) as [80,81]

p = <h Toverlap>
Su(f)

where h is the root-mean-square (rms) strain amplitude;
S,(f) is the noise power spectral density at the (detector-
frame) frequency f of the signal, which is related to the
source-frame frequency f, = w/(2z) by f = f,/(1 +2) (z
being the redshift); 7gyerqp 18 the overlap time between the
observation period T, and the signal duration A¢(1 + z) [in
the detector frame, hence the factor 1 + z multiplying the
signal duration At in the source frame]; and (...) denotes an
average over the possible overlap times. In practice, when
our astrophysical models predict that a signal should overlap
with the observation window, we compute this average by
randomizing the signal’s starting time with uniform prob-
ability distribution in the interval [-Az(1 + z), Ty,] (Where
we assume, without loss of generality, that t =0 is the
starting time of the observation period).

Coherent searches for almost-monochromatic sources
are computationally expensive, and normally only feasible
when the intrinsic parameters of the source and its sky
location are known. For all-sky searches, where the proper-
ties and location of the sources are typically unknown, it is
more common to use semicoherent methods, where the
signal is divided in A coherent segments with time length
T.on- The typical sensitivity threshold, for signals of
duration A#(1 + z) > Ty, is [cf. e.g. [66]]

(34)

o= 25 [S0)

B N1/4 Tcoh ' (35)

where Ay, is the minimum rms strain amplitude detectable
over the observation time N x Ty,. This criterion was used,
for example, in [19]. In the following we consider both cases
(a full coherent search and a semicoherent method) in
order to bracket uncertainties due to specific data analysis
choices. For the semicoherent searches we only consider
events for which A#(1 + z) > T, [since the threshold
given by Eq. (35) only holds for long-lived signals].

PHYSICAL REVIEW D 96, 064050 (2017)

A useful quantity to compare the sensitivity of different
searches independently of the data-analysis technique and
the quality and amount of data is the so-called “sensitivity
depth,” defined by [82]

5,0).

D(f) =3

(36)
For example, the average sensitivity depth of the last
EINSTEIN@HOME search was D ~ 35 Hz~'/2 [83].

To compute h, we first use Egs. (9), (19) and (20) to geta
combination of the two GW polarizations,

2

— . _ 0 io(r*—t
H=h, —ih, = _TE :Zm&;—zYma;e (1),
7T 5=
‘mn

(37)

In the following we will omit the sum over £mn for ease of
notation. Let us focus on a single scalar field mode.* If the
scalar field has azimuthal number m and real frequency wg,
the GW emitted by the scalar cloud will have azimuthal
number m = +2m and frequency @ = +2wg. Defining
Z® = |Z|e™", where |Z| and ¢ are both real, we have

H= _2~|—2Z| (—2Y cnie """ +¢]+—2Yf—rh—(be_i[(b(r*_t)+¢]),
w°r

(38)

where we used the fact that Z3° ; . = Z%. .. Since

Yoina(9,0) = (Spine(9)e™ and S is a real function for
real @, we get

2|7

hy =N(H) = =2 (2Sema + 2Ssi-a)

x cos [o(r* —t) + ¢ + mg], (39)

22|
@*r
x sin [@(r* — 1) + ¢ + me).

h, =3(H)=- (2Ssme — —2Srmin-a)

(40)
The GW strain measured at the detector is

h=h,F,+h.F,, (41)
where F,, are pattern functions that depend on the
orientation of the detector and the direction of the source.
To get the rms strain of the signal we angle-average over
source and detector directions and use (F2 ) = (F%) = 1/5,
(FLF.) =0, (|,Spins|*) = 1/(4x) and (cos’[@(r* — 1)+
¢+ mgl) = (sin?[@(r* — 1) + ¢ + me|) = 1/2. We then
obtain

*In this work we will focus on the mode with the smallest
instability time scale £ = m = 1, which should be the dominant
source of GW radiation [19].
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2z \/? 4E \'/2
h= (h?)1/2 = = (s 42
() (57rd)4r2> 50°r*) (42)

where E is given in Eq. (22), which for a single scalar mode
reads E = 3 ,|Z,[>/(2x@?*). Finally, let us factor out the
BH mass and the mass of the scalar condensate: |Z| =
Ay, uM)(Md)*M ¢/ M?, where A(y,uM) is a dimension-
less quantity. The final expression for the rms strain reads

2 MMy
h= Y Ay, uM). (43)
We conservatively assume that the GWs observed at the
detector are entirely produced after the saturation phase of
the instability. Therefore, we compute / using the final BH
mass and spin, as computed in Eqgs. (26) and (25), respec-
tively. Larger initial spins imply that a larger fraction of the
BH mass is transferred to the scalar condensate [cf. Eq. (27)].
So, for a given scalar field mass and initial BH mass, the
strain grows with the initial spin.

Equation (43) is valid for any interferometric detector for
which the arms form a 90-degree angle, such as Advanced
LIGO. For a triangular LISA-like detector the arms form a
60-degree angle, and we must multiply all amplitudes by a
geometrical correction factor V3 /2 [5,84]. Additionally,
since we sky-average the signal, we will use an effective
non-sky-averaged noise power spectral density, obtained
by multiplying LISA’s sky-averaged S;, by 3/20 [85]. The
analysis presented below takes into account these corrective
factors.

F. Cosmological effects

Since some sources can be located at non-negligible
redshifts, the root-mean-square strain amplitude of Egs. (42)
and (43) must be corrected to take into account cosmological
effects, which affect the propagation of the waves to the
detector [86]. These effects have two main consequences.

First, the frequency f of the signal as measured at the
detector’s location (“detector frame”) is redshifted with
respect to the emission frequency f in the “source-frame”,
ie. f=f/(1+2).

Second, in the strain amplitude given by Eq. (43), the
distance r to the detector should be interpreted as the
comoving distance, which for a flat Friedmann-Lemaitre-
Robertson-Walker model is given by

D.(2) =Dy [

where A(z) = Qy (1 +z)3 + Q4, Dy is the Hubble dis-
tance, Q,, is the dimensionless matter density and Q, is
the dimensionless cosmological constant density. All other
quantities (masses, lengths and frequencies) in Eq. (43)
should be instead be interpreted as measured by an observer
in the source frame.

d7
A(Z)

, (44)
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Alternatively, one might wish to use quantities measured
by an observer at the detector’s location to compute the strain
amplitude of Eq. (43). Detector-frame quantities are related
to source-frame ones by powers of (1 + z), namely all
quantities with dimensions [mass]” (in our geometrized
units G = ¢ = 1) are multiplied by the factor (1 + z)”, e.g.
masses are multiplied by (1 + z) (“redshifted masses”),
frequencies are divided by the same factor (“redshifted
frequencies”), while the comoving distance is multiplied by
a factor (1 + z), thus becoming the luminosity distance
D; = D.(1+ z). Since the strain amplitude of Eq. (43) is
dimensionless, that equation yields the same result when
using detector-frame quantities as when using source-
frame ones.

The typical distance up to which BH-condensate sources
are detectable can be estimated by defining an ‘“angle-
averaged range” Dy, as the luminosity distance at which
either the SNR p(Dyypee) =8 [cf. Eq. (34)] for coherent
searches, or /1(Dyee) = e for semicoherent searches
[cf. Eq. (35)].

In Fig. 5 we show Dy, for both LISA and LIGO at
design sensitivity under different assumptions on the initial
BH spin. The left panels refer to single coherent observa-
tion with 7', = 4 yr for LISA (T, = 2 yr for Advanced
LIGO), whereas the right panels refer to a (presumably
more realistic) semicoherent search with A" = 121 coherent
segments of duration 7'.,;, = 250 hr. In the more optimistic
case, sources are detectable up to cosmological distances of
~20 Gpc (~2 Gpce) if the BH is nearly extremal and the
boson mass is in the optimal mass range m, ~ 10717 eV
(mg ~ 10713 eV) for LISA (LIGO). For the semicoherent
search, Dy,e. 1s reduced by roughly one order of magnitude,
with a maximum detector reach ~2 Gpc and ~200 Mpc for
LISA and Advanced LIGO, respectively.

ITI. MASSIVE BLACK HOLE
POPULATION MODELS

An assessment of the detectability of GWs from super-
radiant instabilities requires astrophysical models for the
massive BH population. In this section we describe the
models adopted in our study, and in particular our
assumptions on (A) the mass and spin distribution of
isolated massive BHs, (B) their Eddington ratio distribu-
tion, and (C) their merger history.

A. Mass and spin distribution of isolated black holes

Let n be the comoving-volume number density of BHs.
For the mass and spin distribution of isolated BHs we
consider:

(A.1) A model where d’n/(dlog,yMdy) is computed
using the semianalytic galaxy formation model of
[43] (with later improvements described in
[76,87,88]). This distribution is redshift-dependent
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FIG. 5.
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Angle-averaged range Dy, for LISA (top) and Advanced LIGO at design sensitivity (bottom) computed for selected
initial BH spin (y; = 0.998, 0.95, 0.7). Left panels: the range is computed using a coherent search over an observation time
Tops = 4 yr (for LISA) and T, = 2 yr (for LIGO). Right panels: we assume a semicoherent search with A" = 121 coherent
segments of duration 7T,, = 250 hr.

and skewed toward large spins, at least at low masses
(cf. [76]). It also has a negative slope dn/dlog;y M x
M=3 for BH masses M <107 M, which is com-
patible with observations (cf. [76], Fig. 7). The
normalization is calibrated so as to reproduce the
observed M—o and M—M , scaling relations of [89],
where o is the galaxy velocity dispersion and M, is
the stellar mass. We also account for the bias due to
the resolvability of the BH sphere of influence
[90,91]. Because of the slope, normalization and
spin distribution, this model is optimistic.

An analytic mass function [46,47]

dn M

-0.3
M _0.005(=— ) Mpe?, (45
dlog oM <3><106M®> pe (45)

which we use for redshifts and BH masses in
the range 10* My <M < 10" M, and z < 3. For
M > 107 M we use a mass distribution with nor-
malization 10 times lower than the optimistic one. For
this model we use a uniform distribution of the initial
spins y € [0, 1]. Because of the lower normalization
and the spin distribution, this model is less optimistic.

(A.3) An analytic mass function

dn M 03
0002~ ) Mpc. (46
dlog oM <3x106MO> pe.  (46)

which we use again for 10* My <M <10’ M, and
z < 3, whereas for M > 10" M, we use a mass
distribution with normalization 100 times lower than
the optimistic one. For this model we also consider a
uniform distribution of the initial spins y € [0, 1].
Because of the normalization, slope and spin dis-
tribution, this model is pessimistic.

B. Black hole mergers

Our standard choice for BH mergers is to compute the
comoving-volume number density n,, of mergers per
(logarithmic) unit of total mass M, =M | + M, unit redshift
and (logarithmic) unit of mass ratio ¢ = M,/M; < 1, i.e.,

. &y,

~ dlog;oM ,dzdlog oq’

U(Mtotv 2, q) (47)

from the semianalytic model of [43].
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We can then estimate the average number of mergers
(between z and z + dz) for a BH of mass M as

1M, z)

dN,, (M, z) :¢(M,z)

dz. (48)

Here

dn d*n
M,z) = = 17) 49
PM.2) = og o / diogo gy X @)

is the (isolated BH) mass function, and

d2nmerger /
= vdloggq,
dloglO 1‘4totdZ q>q.

where ¢, is the critical mass ratio above which we assume
mergers make an impact. In practice, most BH mergers in
our semianalytic models have ¢ = 0.01-0.001 (especially
in the LISA band, cf. [92]), so our results are robust against
the exact choice of g¢,.. Nevertheless, to be on the
conservative side, we set g. =0. A larger g, would
produce a slightly lower BH merger number and, in turn,
a slightly higher number of boson-condensate sources,
under the conservative assumption that mergers destroy the
boson cloud. We can then compute the average number of
mergers experienced by a BH of mass M in the redshift

interval [z, 2,] as
dN
Ny = / e (50)
b4l dZ

(Mo, 2) =

Note that the number of mergers depends on the seeding
mechanisms of the massive BH population, as well as on
the “delays” between the mergers of galaxies and the
mergers of the BHs they host [cf. e.g. [39]].

When computing the average number of mergers N, to be
used to estimate the number of boson-condensate GW events
from isolated BHs, i.e., when evaluating the number of
resolved events [Eq. (62) below] and the amplitude of the
stochastic background [Eq. (64) below], we consider the
“poplIl” model of [39] (a light-seed scenario with delays).
Choosing a different seed model would not alter our
conclusions. However, when considering the constraints
that can be placed on the boson mass by direct observations
of BH coalescences by LISA, we consider all three models
presented in [39] (“poplIl”, “Q3” and “Q3nod”). These
models correspond respectively to light seeds with delays
between a galaxy merger and the corresponding binary BH
merger; heavy seeds with delays; and heavy seeds with
no delays; and they are chosen to bracket the theoretical
uncertainties on the astrophysics of BH seed formation and
BH delays.

C. Accretion

Clearly, accretion is competitive with the superradiant
extraction of angular momentum from the BH [18], so it is
important to quantify its effect. We estimate the accretion
time scale via the Salpeter time,

PHYSICAL REVIEW D 96, 064050 (2017)

o =45x108 yr— 1 51
s Y fEdd(l—’l) ( )

where fr4q 1s the Eddington ratio for mass accretion, and
the thin-disk radiative efficiency # is a function of the spin
related to the specific energy FEigco at the innermost stable
circular orbit [93]:

n=1- Eysco. (52)
2
E =41 = , 53
ISCO 3rISCO ( )
X
rISCO:3+Zz—m (3—Z1)(3—|-Zl +2Zz), (54)

Zy =1+ 1= 1+ + (1 =" (55)

Zy = /3 + 72 (56)

For the Eddington ratio fgqq we consider three models:
(C.1) We use the results of our semianalytic model to
construct probability distribution functions for fgyq

at different redshifts and BH masses.

(C.2) We adopt a simple model in which fgqq = 1 for 10%
of the massive BHs, and fgyq = O for the remaining
ones. (The choice of 10% is a reasonable estimate
for the duty cycle of active galactic nuclei [94,95]).

(C.3) Finally, we consider a very pessimistic model in
which all BHs have fgqq = 1. Although unrealistic,
this models maximizes the effects of accretion,
and therefore it yields the most conservative lower
bound for the superradiant instability time scale.

IV. STELLAR MASS BLACK HOLE
POPULATION MODELS

We now turn to a description of stellar-mass BHs,
which are of interest for LIGO. Here we have to model
(A) extragalactic BHs, which turn out to dominate the
stochastic background of GWs from ultralight bosons, and
(B) Galactic BHs, which (as pointed out in [19,20]) are
dominant in terms of resolvable signals.

A. Extragalactic BHs

In the standard scenario, stellar-mass BHs are the end
products of the evolution of massive (M = 20 M) stars.
They form either via direct collapse of the star or via a
supernova explosion followed by fallback of matter (failed
supernova). This process depends on various parameters,
such as stellar metallicity, rotation and interactions with a
companion if the star belongs to a binary system [96-99]. In
particular, the metallicity of the star determines the strength of
stellar winds and can thus have a significant impact on the
mass of the stellar core prior to collapse [100,101]. In
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addition, BHs can grow hierarchically through multiple
mergers that occur in dense stellar clusters [73,74,102,
103]. This process is expected to leave an imprint on the
distribution in the mass-spin plane: while BHs grow in mass
via mergers their spins converge to values around ~0.7 with
little or no support below ~0.5 [73-75].

In this work we consider only BH formation from core
collapse of massive stars. We use the analytic fits for the
BH mass as a function of initial stellar mass and metallicity
from [104], embedded in the semianalytic galaxy evolution
model from [105]. In particular, the latter model describes
the production of metals by stars [106] and the evolution of
the metallicity of the interstellar medium, which is inherited
by the stars that form there. The extragalactic BH formation
rate as a function of mass and redshift reads
drigg

dMLy [t = 7(M,)]p(M,)S[M, — g~ (M)].

(57)

where 7(M, ) is the lifetime of a star with mass M, , ¢p(M,)
is the stellar initial mass function, y/(¢) denotes the cosmic
star formation rate (SFR) density and ¢ is the Dirac delta. We
use the fit to the cosmic SFR described in [107], calibrated to
observations [108,109]. We adopt a Salpeter initial mass
function ¢p(M, ) < M, >33 [110] in the mass range M, €
[0.1-100]M , and use the stellar lifetimes from [111]. The
initial stellar mass M, and BH mass M are related by the
function M = g(M, ), which can be (implicitly) redshift-
dependent (through its dependence on stellar metallicity),
and which we take from the “delayed” model of [104].

B. Galactic BHs

Resolvable signals are expected to be dominated by
Galactic stellar-mass BHs [19]. We estimate the present-
day mass function of these BHs as

-1

aMm ’ (58)

dM,

dNMW o
M

SFR(z) dp
M, dM,

dt

where Nyw denotes the number of BHs in the Galaxy,
dp/dM, is the normalized Salpeter initial mass function
(i.e., the probability of forming a star with mass between
M, and M, +dM,), and SFR(z) denotes the SFR of
Milky-Way type galaxies as a function of z [109,112]. The
integration is over all cosmic times till the present epoch.
The (differential) relation between BH mass and initial
stellar mass dM/dM, is taken from the “delayed” model
of [104], and is also a function of redshift via the
metallicity. For the latter, we use the results of [113] to
describe its evolution with cosmic time. We then “spread”
dNyw/dM throughout the Galaxy in order to obtain a
(differential) density dnyw/dM, by assuming that the latter
is everywhere proportional to the (present) stellar density.
To this purpose, we describe the Galaxy by a bulge + disk
model, where the bulge follows a Hernquist profile [114]
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with mass ~2 x 10'° M and scale radius ~1 kpc [115],
and the disk is described by an exponential profile with
mass ~6 x 10!° M and scale radius ~2 kpc [116].

Since these models (for both Galactic and extragalactic
BHs) do not predict the initial BH spins, we assume a
uniform distribution and explore different ranges (from
optimistic to pessimistic): y € [0.8, 1], [0.5, 1], [0, 1] and
[0, 0.5].

V. EVENT RATES FOR LISA AND LIGO

Having in hand the calculation of the GW signal of
Sec. II and the astrophysical models of Secs. III and IV,
we can now compute event rates for LISA and LIGO.
We consider two separate classes of sources: (A) boson-
condensate GW events which are loud enough to be
individually resolvable, and (B) the stochastic background
of unresolvable sources.

A. Resolvable sources

In the limit in which the (detector-frame) signal duration
At(1 + z) is small compared to the observation time Ty,
At(1 + z) < Ty, the number of resolvable events is
proportional to the observation time [117]:

d*n dt

N=T ——— —4zD%dzdMdy, 59
Obs/p>ngd)(dZﬂLZ X ( )
where
dt 1
(60)

diz - Ho\/Z(l + Z)

is the derivative of the lookback time with respect to
redshift.

For long-lived sources with detector-frame duration
At(1 + z) > T, the number of detections does not scale
with the observation time, but rather with the “duty cyle”
At/t;, where t; =n/n is the formation time scale of the
boson condensate. For example, if BHs form a boson
condensate only once in their cosmic history, 7y is the
age of the Universe 7, ~ 13.8 Gyr. This duty cycle has the
same meaning as the duty cycle of active galactic nuclei: it
accounts for the fact that, at any given time, only a fraction of
the BH population will be emitting GWs via boson con-
densates. Because of the ergodic theorem, this fraction is
given by the average time fraction during which a BH emits
GWs via boson condensates. This average time fraction is
indeed the duty cycle At/t;. Therefore, the number of
resolved sources when Af(1 4 z) > T, is simply

B / d*n Atdv.
 JpesdMdy t; dz

d*n dv
= At—SdzdMdy,
l>g de}( dZ ‘ X

where dV, = 4zD2dD.,.

dzdMdy

(61)
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Equations (59) and (61) can be merged into a single
expression that remains valid also in the intermediate
regime Az(1+ z) ~ Ty, Indeed, the probability that a
signal lasting a time span Af(1+z) (in the detector
frame) overlaps with an observation of duration 7, is
simply proportional to the sum of the two durations,
At(1 4+ z) + Ty This can be understood in simple geo-
metric terms: for the signal to overlap with the observation
window (which we define, without loss of generality, to
extend from 7 =0 to t = Ty,,), the signal’s starting time
should fall between t = —A#(1 4 z) and 7 = T, i.e., in a
time interval of length Az7(1 + z) + T 4. Therefore, we can
estimate the number of observable GW events as

i [T av
N = S 4 Ar) S CdzdMdy. (62
/p>g dMdy <1 +z + ) dz ¢ “ (62)

Since dD./dz = (1 + z)dt/dz, it can be easily checked
this equation reduces to Egs. (59) and (61) in the limits
At(1 + z) < Tops and At(1 + z) > Ty, respectively.

For extragalactic LIGO sources we compute d’7i/dMdy
from the astrophysical models of Sec. IV A, while for LISA
and galactic LIGO sources we compute d’n/dMdy
as described in Secs. III and IVB and then assume
d*n/dMdy = (d*n/dMdy)/t,. This corresponds to
assuming that the boson-condensate formation time
t; = 1y equals the age of the Universe, or that BHs radiate
via boson condensates only once in their lifetime. This
conservative assumption does not affect our results very
significantly. Once a BH-boson system radiates, its spin
decreases to low values, while the mass remains almost
unchanged. For the BH to emit again via boson conden-
sates, its spin must grow again under the effect of accretion
or mergers. In this process, however, the BH mass also
grows rapidly: for example, the simple classic estimates by
Bardeen [118] imply that when a BH spins up from y = 0
to y = 1 via accretion, its mass increases by a factor V6.
So even if new boson clouds form due to the instability
of higher-m modes, the instability time scales will be
much larger [cf. Eq. (8)] and the GW flux will be highly
suppressed [cf. Ref. [42]].

Our main results for resolvable rates are summarized in
Fig. 6, Fig. 7, Table I and Table II.

In Fig. 6 we focus on optimistic models and we show
how the number of individually resolvable events
depends on the observation time and on the chosen
data-analysis method. More specifically, for LISA we
use the BH mass-spin distribution model (A.l1) and
accretion model (C.1), while for LIGO we adopt the
optimistic spin distribution y; € [0.8,1]. We bracket
uncertainties around the nominal LISA mission
duration of T, = 4 yr [11] by considering single obser-
vations with duration T, = (2,4, 10) yr. We also show
rates for a (presumably more realistic) semicoherent
search with 121 segmenst of T, = 250 hours coherent
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FIG. 6. Number of resolved LIGO and LISA events for our
optimistic BH population models as a function of the boson mass
with different observation times T',, using both full and semi-
coherent searches. Thick (thin) lines were computed with (with-
out) the confusion noise from the stochastic background.

integration time’ For Advanced LIGO at design sensi-
tivity, we similarly consider single observations lasting
either Ty, =2 yr or Ty, =4 yr, as well as a semi-
coherent search with 121 segments of Ty, = 250 hours
coherent integration time.

Figure 6 (together with Fig. 3 in [79]) shows that the
number of resolvable events is strongly dependent on the
boson mass and on the astrophysical model.

For LISA, our astrophysical populations contain
mostly BHs in the mass range 10* My < M < 108 M,
and the sensitivity curve peaks around a frequency corre-
sponding to m, ~ 1077 eV [cf. Fig. 1 of [79]]. These
considerations—together with the condition for having
an efficient superradiant instability (namely, My ~ 0.4 at
large spin)—translate into the range 3 x 1078 eV <m, <
5 x 107! eV for the mass of detectable bosonic particles
in a semicoherent search.

For LIGO, our models predict that most BHs will be in
the mass range 3 M, < M < 50 M, and the most sensi-
tive frequency band corresponds to m, ~ 3 x 10713 eV [cf.
Fig. 1 of [79]], translating into the range 2 x 10713 eV <
my; <3 x 10712 eV for the mass of detectable bosonic
particles.

In order to quantify the “self-confusion” noise due to the
stochastic background produced by BH-boson systems, in
Fig. 6 we also display the number of resolved events that
we would obtain if we omitted the confusion noise from the
stochastic background (cf. Fig. 1 of [79] and Sec. V B).
Neglecting the confusion noise would overestimate the
number of resolvable events in LISA by one or two orders
of magnitude.

>The number of resolved events for other choices of number of
segments and coherent integration time can be obtained from
Fig. 7 and expressing the sensitivity depth as D ~ Tic/ﬂf./\/' 1742571
[cf. Egs. (35) and (36)].
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FIG. 7. Left: Number of events as a function of the sensitivity depth D [Eq. (36)] for selected boson masses in the LISA band and
accretion model (C.1). The bottom (top) of each shadowed region correspond to the pessimistic (optimistic) model. Right: Same, but
for boson masses in the LIGO band. Here the bottom (top) of each shadowed region correspond to pessimistic (optimistic) spin

distributions.

The rates computed in Figure 6 refer to our optimistic
astrophysical models. As shown in [79], resolvable event
rates in the most pessimistic models are about one order of
magnitude lower. Nevertheless, it is remarkable that even in
the most pessimistic scenario for direct detection (i.e.,
unfavorable BH mass-spin distributions and semicoherent
search method for the signal), bosonic particles with
my ~ 10717 eV (m, ~ 10712 eV) would still produce around
5 (15) direct LISA (LIGO) detections of boson-condensate
GW events.

In Fig. 7 we show how the number of events grows with
the sensitivity depth of the search [82], as defined in
Eq. (36). For LISA the number of events grows roughly
with D3, corresponding to Ti{j. This is expected from the
fact that the number of events for sources at 230 Mpc
should grow with the sensitive volume, and thus decrease
with p3, where py is the critical SNR for detection [119].

On the other hand, LIGO will be mostly sensitive to
signals within the Galaxy. For a given boson mass and
distance, 7gy ~ h~2 and M ~ h'/® [cf. Egs. (30) and (42)].
Since the Galactic stellar BH population obtained from
Eq. (58) is well fitted by dN/M ~ e %?M for a fixed
volume the integral in Eq. (61) goes as

_ _0.2h1/8 -15/8
h=23/8=0207 gpy ~ N / ,
B> Iy

N~ (63)
where in the last step we took the leading order of the
integral for small Ay,.. From Eq. (34) one has hy,, « T 12

obs
and therefore N « T(l)f)g ' This is in agreement with the
scaling that we find.

Assuming the sensitivity depth of the last EINSTEIN@
HoME search D ~ 35 Hz~!/? [83] and an optimal boson
mass around m, ~ 107123 eV, we find that O1 should have
detected 5 resolvable events for the optimistic spin dis-
tribution y € [0.8,1], and 2 events for a uniform spin

distribution y € [0, 1]. As pointed out in [79], these optimal
boson masses may already be ruled out by upper limits
from existing stochastic background searches [79]. On the
other hand, the pessimistic spin distribution y € [0,0.5] is
still consistent with (the lack of) observations of resolvable
BH-boson GW events in O1, though marginally ruled out
by the O1 stochastic background upper limits [79].

TABLE I. Number of resolvable events in the LISA band
computed including the “self-confusion” noise from the stochas-
tic background of BH-boson condensates for different accretion
models. The lower and upper bounds correpond to the pessimistic
and optimistic massive BH population models, respectively. For
the semicoherent search we use 121 segments of T, =
250 hours coherent integration time. For the coherent search,
we adopt the nominal mission duration of 7., = 4 years.

mg[eV] Search method ~ Accretion model Events
10716 Coherent (C.1) 75-0
Semicoherent 0
Coherent (C.2) 75-0
Semicoherent 0
Coherent (C.3) 75-0
Semicoherent 0
10777 Coherent (C.1) 1329-1022
Semicoherent 39-5
Coherent (C.2) 3865-1277
Semicoherent 364
Coherent (C.3) 5629-1429
Semicoherent 39-5
1018 Coherent (C.1) 17-1
Semicoherent 0
Coherent (C.2) 18-1
Semicoherent 0
Coherent (C.3) 20-0
Semicoherent 0
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TABLE II. Number of resolvable events for Advanced LIGO at
design sensitivity. For the semicoherent search we use 121
segments of T, = 250 hours coherent integration time. For
the coherent search, we set T, = 2 years. The lower and upper
bounds correspond to the pessimistic (y € [0, 0.5]) and optimistic
(y € (0.8, 1]) spin distributions, respectively.

mgleV] Search method Events
10-115 Coherent 21-2
Semicoherent 1-0
10712 Coherent 1837-193
Semicoherent 50-2
107123 Coherent 12556-1429
Semicoherent 205-15

Our results for resolvable event rates using different
search techniques, mass/spin and accretion models are
summarized in Tables I and II. For LISA we included
“self-confusion” noise in our rate estimates, and using
different accretion models does not significantly affect our
results. Interestingly, even though the accretion models
(C.2) and (C.3) are more pessimistic than model (C.1), they
predict a slightly larger number of resolvable events for
boson masses in the optimal range around 10~!7 eV. This is
because the self-confusion noise is lower for models (C.2)
and (C.3) [cf. Sec. V B], and thus the loss in signal is more
than compensated by the lower total (instrumental and self-
confusion) noise floor.

B. Stochastic background

In addition to individually resolvable sources, a pop-
ulation of massive BH-boson condensates at cosmological
distances can build up a detectable stochastic background.
This possibility is potentially very interesting, given the
spread in BH masses (and, hence, in boson masses that
would yield an instability) characterizing the BH popula-
tion at different redshifts, but to the best of our knowledge it
has not been explored in the existing literature.

The stochastic background can be computed from the
formation rate density per comoving volume 7 as [120]

di & dE,
“dzdMdy df,’

Q. (f) = i/ Sd)(de (64)
p<

Pe

where p. =3H3/(8zG) is the critical density of the
Universe, dE,/df, is the energy spectrum in the source
frame, and f is the detector-frame frequency. Note that the
integral is only over unresolved sources with p < 8.

For extragalactic stellar mass BHs (which are sources for
LIGO), we calculate d*7i/dMdy based on the model of
Sec. IV, while for LISA sources we use the model of Sec. III
to obtain d’n/dMdy, and then (as we did for the resolved
sources) we assume d’n/dMdy = (1/t,)(d*n/dMdy). As
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before, this corresponds to the conservative assumption that
formation of boson condensates occurs only once in the
cosmic history of each massive BH.

We compute the energy spectrum as

dE,
df

where we recall that f is the frequency of the signal in the
source frame, Egy is the total energy radiated by the boson
cloud in GWs during the signal duration At, and the Dirac
delta is “spread out” over a frequency window of size
~max[1/(At(1 +z)),1/Tys to account for the finite
signal duration and the finite frequency resolution of the
detector. As in the calculation of the rates of resolved
sources, Af = min (zgw,%) [cf. Eq. (30)] for LIGO
sources, while we account for mergers and accretion
through Eq. (33) for LISA sources. Moreover, since our
calculations rely on the implicit assumption that the
instability reaches saturation before GWs are emitted,
our estimates of the stochastic background only include
BHs for which the expected number of coalescences during
the instability time scale is N,, < 1, and for which 7, <
At (which ensures that the instability time scale is shorter
than the merger and accretion time scales).

The total energy emitted by the boson cloud during the
signal duration Af can be estimated by integrating the GW
energy flux given by Eq. (28). Using Eq. (29) we have

~ Eqwd(f(1+2) = fy), (65)

dEGW _ @Kg _ MgnaxTGW
dt dt M7 (t+16w)*

(66)

and by integrating over a time At we get

A dEgy  MT™Ar
aw /) dt A+ 16w (67)

As shown in [79], the order of magnitude of the
stochastic background can be estimated by computing
the mass fraction of an isolated BH that is emitted by
the boson cloud through GWs. This can be defined as

E
fax = ]\j\:\] s (68)

where we recall that M; is the initial mass of the BH.
In Fig. 8 we show the average f,,, weighted by the BH
population, for our most optimistic models. In the LIGO
and LISA band f,, can be order O(1%), leading to a very
large stochastic background [79].

Note that Eq. (64) cannot be applied to Galactic BHs
which emit in the LIGO band, because it implicitly assumes
that the number density of sources, d’7i/dMdy, is homo-
geneous and isotropic. That assumption is clearly invalid
for Galactic BHs [cf. Eq. (58)]. However, in this case
we can simply sum the GW densities produced by the
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FIG. 8. Average fraction of mass of an isolated BH emitted by

the bosonic cloud for the optimistic models.

Galactic BH population at the position of the detector.
These densities are simply given by pg,, = E/(4nr?) =
(5/4)mf2h? [cf. Bq. (42)], r being the distance from the
source to the detector. (Note that we neglect redshift and
cosmological effects, since those are negligible inside the
Galaxy.) Therefore, the GW energy density per (logarithmic)
unit of frequency coming from each BH in the Galaxy is
simply dpgy,/dIn f ~ (5/4)zf2h*$(In f — In f), where the
Dirac delta is “spread out” over a frequency window of size
~max|[1/At, 1/T 4, to account for the finite duration of the
signal and the finite frequency resolution of the detector.
Therefore, the contribution to the stochastic background
from the population of Galactic BHs can be written as

1 anW At dpgw
Q = — M — .
o (f) pc/d av dM tydnf

(69)

Here dV denotes a volume integration over the Galaxy,
and At/1, is again a duty cycle (i.e., we assume that Galactic
BHs emit via boson condensates only once in their cosmic
history).

To compute the SNR for the stochastic background

we use
fmax 92
Pstoch = \/Tobs/ df QSW' (70)
Snin sens
For LISA we have [121]
272
Q. n :Sh(f)—fS’ (71)
sens 3H%
while for LIGO [122]
S 272

Qsens - —f3 ’
V2T, (f) 3Hj
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where LIGO’s noise power spectral density S,(f) is
assumed to be the same for both Livingston and Hanford,
and I';; is the overlap reduction function as defined in [123].
Notice the 1/4/2 factor in Qg for LIGO compared to
LISA, due to the use of data from two detectors instead
of one.

As shown in Fig. 2 of [79], the SNR for this stochastic
signal can be very high. Since the galactic background only
contributes to the full spectrum in a very narrow frequency
window around f, the contribution of the extragalactic
background to the SNR largely dominates. When comput-
ing the background for LISA we assumed the semianalytic
accretion model (C.1). Considering the most pessimistic
accretion model (C.3) lowers the maximum SNR by at most
a factor two.

VI. EXCLUDING OR MEASURING BOSON
MASSES THROUGH LISA BLACK HOLE
SPIN MEASUREMENTS

So far we have focused on the direct detection of GW's
from bosonic condensates. However it is also possible to
infer the existence of light bosons in an indirect way.
As shown in Fig. 1, the existence of a light boson would
lead to the absence of BHs with spin above the corre-
sponding superradiant instability window (i.e., there would
be holes in the BH mass-spin “Regge plane” [17]). In this
section we show that LISA measurements of the spins of
merging massive BHs can be used to either rule out bosonic
fields in the mass range [4.5x 1071,7.1 x 10713] eV,
or even more excitingly (if fields in the mass range
[10717,10713] eV exist in nature) to measure their mass
with percent accuracy.

In principle we could carry out a similar analysis using
astrophysical models for stellar-mass BH binary mergers
detectable by Advanced LIGO or third-generation Earth-
based detectors. However, spin magnitude measurements
for the components of a merging BH binaries are expected
to be poor (Ay ~ 0.3 at best) even with third-generation
detectors [40,41]. In addition, the mass range of BHs
detectable by LIGO or future Earth-based interferometers
overlaps in mass with existing spin estimates from low-
mass x-ray binaries (see [38,124-126] for reviews of
current BH spin estimates). In summary, we focus on
LISA for two main reasons:

(i) LISA allows for percent-level determinations of

massive BH spins (see e.g. Fig. 9 of [39]).

(i) In comparison with current electromagnetic esti-
mates of massive BH spins, which can be used to
exclude boson masses in the range [1072°, 1077] eV
(see e.g. [21,32]), LISA BH spin measurements can
probe lower BH masses; therefore, depending on the
details of massive BH formation models, they can
exclude (or measure) boson masses all the way up
to my ~7 x 10713 eV.
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One of our main tasks in this context is to determine
whether LISA observations can distinguish between two
models: one where a massive boson exists (depleting the
corresponding instability region in the BH Regge plane)
and a “standard” model where no depletion occurs. This
is a standard Bayesian model selection problem (see e.g.
[127-129] for previous applications of model selection to
LISA observations of massive BH binaries).

We simulate massive BH binary catalogs correspond-
ing to the three astrophysical models described in
Sec. III B (poplll, Q3, Q3-nod) and seven values of m;
in total, one for each decade in the boson mass
range m, € [10719,10713] eV.

To simulate the loss of mass and angular momentum
for each BH in the catalogs we compute the final angular
momentum J and mass M, according to Egs. (25) and
(26), with azimuthal number 1 <m <4 and frequency
given by (8) with [ = m and n = 0. Approximating wyp ~ u
in Eq. (8) (which is strictly valid if My < 1, but which is a
good approximation even for My of order unity) we get

_ 4Mi/4(m - Miﬂ)(i)

)(f m2 ,

(73)

g \/m2 —4mM pyp + AMI Py iy ¢
a 2uy s '

(74)

We migrate BHs in the Regge plane if the age of the
Universe #(z) at the merger redshift is larger than the
instability time scale (#(z) > 7, = 1/@;) and if the spin
is higher than a threshold y .. (M, my) set by Eq. (25). This
migration causes BHs in the catalog to accumulate along
the critical line yp.(M,m,) in the Regge plane. An
example of this accumulation can be seen in Fig. 9.

To compare two models M; and M, given a set of
observations (i.e., a data set D), we can use Bayes’ theorem.
The probability of model M; given the observations is

P(D|M;)P(M;)

(75)

where P(M;) is the prior on model M;, P(D|M;) is the
likelihood of the data given the model, and P(D) is an
overall probability of observing the data D. Given a
likelihood function for each model, we can then compute
the odds ratio between the two models:

P(M,|D) P(D|M;)P(M,)

O(M;/M,) = P(M,|D) ~ P(D|My) P(M,)

(76)

A value of the odds ratio larger than one favors model M,
while a value of the odds ratio lower than one favors model
M,. When P(M;) = P(M,) the last factor on the right-
hand side simplifies, and the odds ratio is just the ratio of
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107 108

FIG. 9. Example of a two-year simulation of massive BHs as
observed by LISA assuming the Q3-nod model in the presence of
a boson of mass n, = 107! eV. Each blue circle corresponds to
the mass and spin of one component of an observed BH binary.
The brown line corresponds to the maximum allowed spin
Ymax (M, my) for the given boson mass. This curve is shaped
like a sawtooth because different m-harmonics are more impor-
tant for different BH masses. In this particular instance, LISA
measurements from the simulated data would lead to a measured
boson mass 0.88 x 10710 eV < m™ < 1.35 x 10710 eV.

the likelihood of the data in both models (also known as the
“Bayes factor”).

We construct a likelihood function for BHs in the Regge
plane for two models: one with no ultralight boson, and
one with an ultralight boson of mass m,. To avoid a
possible bias toward high spins in the astrophysical models
(see e.g. [76]) we choose the simplest likelihood function
in the absence of bosons: Ly(M, y) = 1. In the presence of
bosons, we set the likelihood L, (M,y) to unity if
X < xmax(M,my), and we set it to zero otherwise. We
add to this likelihood a Gaussian centered on the threshold
Xmax (M, mg) with width 6,=0.05, with a prefactor
I — ymax 1n front of it. This factor represents the fraction
of BHs with spins higher than the threshold that have
migrated out of the exclusion region to accumulate on the
threshold line, under the simplifying assumption that they
migrate in the y direction only (i.e., we neglect the
relatively small variations in the BH mass). In summary,
the likelihood £,, (M, y) in the presence of a boson of mass
my is defined by

L, )(max(M’ms) =1

‘Cmv<M’)() = 1 + G(){’ 0'05)’ X <deX(M’ mS) < l’

G(y,0.05), Imax(M,my) <y <1
(77)
1 — X'max ()( — Xm X)2
G(){, G) = T;CXP [—Tza . (78)
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The prefactor in front of the Gaussian ensures that the
two likelihoods Ly(M,y) and L,, (M,y) have the same
“weight,” in the sense that the integral [ L,dMdy is
independent of the model (so the presence or absence of an
ultralight boson have, a priori, the same probability). This
choice for the likelihood functions assures that the com-
putation of the odds ratio is agnostic about the underlying
astrophysical model.

As stated earlier, the spin threshold y .. (M, my) is given
by Eq. (25). In practice this criterion is slightly complicated
by the fact that the range of affected BH masses depends on
the time available for each system to radiate, which in turn
depends on the redshift. For simplicity we compute the spin
limit using a constant instability time scale of 500 Myrs
(approximately the age of the Universe at redshift z = 10),
setting wg = p in Eq. (25). The choice of this time scale is
conservative in the sense that the exclusion region is smaller
than it would have been if we had chosen longer time scales.
Indeed, our choice reduces the likelihood discrepancy for
low redshift BHs that will have migrated to the threshold
line, but would not have had the time to do so had they
merged at higher redshifts. For illustration, Fig. 9 shows the
distribution of BH masses and spins for one realization of a
two-year catalog with m, = 107'¢ eV, along with the
corresponding spin threshold y,.. (M, my).

We simulate LISA observations of these catalogs using a
Fisher-matrix analysis similar to the study presented in
[39], using the updated LISA noise PSD of [11]. In addition
to instrumental noise, we also include the boson mass-
dependent confusion noise coming from superradiant
BH instabilities shown in Fig. 1 of [79]. For each detectable
binary (where detectability is defined as p > 10)° we
approximate the recovered distribution for each binary
BH component by a bivariate Gaussian centered on
the true values (M;,%;), with spread given by the two-
dimensional inverse of the covariance matrix I' = X7!:

A/ 1 _
Pobs(M;. xi) = 2|” |CXP{—§[FM,-MI-(M1' - M;)?

+ F)(i)(,» ()(i _)_(i)z

2 (M= W)= | )

One problem is that GW observations can measure the
reshifted mass M. = (1 4 z)M, rather than the BH mass in
the source frame M. Lensing effects will induce an extra
uncertainty on the distance to the source of typical size
6}3‘25 (z), and through the redshift-distance relation D; (z) an

extra uncertainty on the redshift of size 6'°*(z). We include

®Note that this threshold is slightly different from that used
elsewhere in the paper (p =8, though that was for boson-
condensate sources). Still, the results hardly depend on this
choice, since barely detectable events (p ~ 8—10) have anyhow
very poor spin determinations.
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the effects of lensing by adjusting the observed distribution
Pobs(Mj, xi) along the mass direction. We estimate the
typical extra error on the mass due to lensing as

aﬁ“S(Z):a‘;"‘“(Z): dz ) op(2)
M 1+z dD, 1+z°

(80)

where the luminosity distance error as a function of redshift
can be estimated by the approximate relation [44,130]

of™(z) = Dy (2) x 0.066{4[1 — (1 +2)7/4]}5. (81)
At this stage we can compute the likelihood of an
observed BH for each model M by integrating the product

‘C<i|M):/pobs(MiJ(i)ﬁM(Mi’)(i)dMid)(i’ (82)

where the index i labels the observed BH. In the absence of
ultralight bosons we get L(i|M,) = 1, and in the presence
of bosons we use Monte Carlo methods to compute
L(ilmy). In practice we generate a set of random points
in the Regge plane (M;,y;) distributed according to
Pobs(Mj, xi), with an extra (spin-independent) jump in
the mass direction due to lensing, which we assume to
be Gaussian distributed with zero mean and standard
deviation 6% (z). The integral is then approximated by

. 1
‘C<l|ms) zNl_‘[‘ams(lwkv)(k)' (83)
k=1

The integration with respect to mass and spin in Eq. (82)
tends to suppress the effect on the odds ratio of potential
observations in the exclusion region that would favor high
spins with low confidence. As one can see from Eq. (79), if
the measurement error on the spin is significant, Eq. (82)
will show a significant overlap between the two factors
inside the integral, even if the observed spin is higher than
the threshold.

Using this method we can simulate a set of LISA
observations D and compute its likelihood for model M as

L(DIM) = [ [em). (84)

where the product is taken over all components of a binary
observed with SNR p > 10. Then, assuming no prior
preference, we compute the odds ratio between a model
with boson mass m, and a model without bosons:
O(m;/ My) = L(D]|my). (85)

We simulated observations in the absence of ultralight
bosons and in the presence of an ultralight boson with
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TABLE III. Median minimum and maximum boson mass
excluded by LISA for different BH evolution models (poplll,
Q3, Q3-nod) and observation times 7.

Model Tops Lyr] Min [eV] Max [eV]
poplIll 0.5 4.7 x 107V 4.7 x 10714
1 8.2 x 10718 8.9 x 10714
2 6.9 x 107!8 1.3x 10713
4 45x%x 10718 1.6 x 10713
Q3 0.5 - -
1 9.4 % 107'8 1.9%x 1071
2 6.9 x 107'8 7.5%x 1071
4 4.1 x 10718 8 x 1071
Q3-nod 0.5 6.9 x 1018 3.6 x 10713
1 45x%x107'8 6.7 x 1071
2 1.8 x 10718 1 x 1074
4 1 x 10718 2.3 x 10714

seven possible values of m, (one for each decade in the
boson mass range m, € [107'%,107"3] eV). For each boson
mass and for the model without bosons, we simulated a set
of 21 realizations of the LISA mission considering the three
astrophysical models (poplll, Q3, and Q3-nod) and four
choices for the observation time (6 months, 1 year, 2 years
and 4 years), corresponding to a total of 252 simulations
per model.

In the absence of an ultralight boson, we identify as
excluded the range of masses where the odds ratio O
satifies log[O(m;/M,)] < —4.5. This criterion corre-
sponds to rejecting the presence of the given boson mass
at 3-0 confidence level. This requirement to exclude a
boson of a given mass corresponds to a false alarm rate of
~10% for a four-year mission in the popIIl model, and less
than 5% in the other models: the maximum odds ratio
incorrectly favoring the presence of an ultralight boson in
the 84 realizations where we assumed its absence was
10g(Opax) = 5.2 for the poplll model, 1.1 for the Q3
model, and 2.8 for the Q3-nod model. In the popllI case, a
maximum odds ratio of 4.5 was exceeded twice. The
median range of boson masses excluded in our simulations
is summarized in Table III and Fig. 10. As expected, in our
light-seed (poplll) model the excluded boson masses are
higher than in the heavy-seed models Q3 and Q3-nod,
because the observed BH masses are generally lower in
light-seed scenarios. The Q3-nod model allows us to set
more stringent bounds than the Q3 model, because the
merger rate is higher when there are no delays between
galaxy mergers and BH mergers. Furthermore, the Q3
model failed to allow for a boson mass exclusion after
six months of observations in 12 of the 21 simulations
due to its low merger rate. For any astrophysical models
among the three we considered, four years of LISA
observations would allow us to exclude boson masses in
the range 4.1 x 10718 eV to 8 x 10715 eV.
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FIG. 10. Median minimum and maximum boson mass ex-
cluded by LISA for different observation times 7., and BH
evolution models (red, solid line: poplll; green, dotted line: Q3;
blue, dashed line: Q3-nod). Due to the reduced merger rate in the
Q3 model, limits on the boson mass could be put in more than
half of the simulations only after one year of observations.

It is also interesting to address the following question: in
the presence of an ultralight boson, could it be detected? And
if so, what is the accuracy with which we could determine its
mass? To answer the first question we identify the mass
range where log[O(my)/Opnax] = —4.5, again correspond-
ing to a 3-o confidence level, and then use the simulated
events to determine the accuracy with which m, can be
determined. Our results are summarized in Table IV. We do
not show results for masses where four years of observations
were not enough to claim a boson detection. In marginal
detections (1og(Op.x) < 10), only the order of magnitude of
the boson mass could be inferred.

For the light-seed poplll model, boson masses in the
range [1071%,10713] eV could be confidently detected after
four years of observations with measurement errors in
of 5-10%. Model Q3-nod allows for the confident detec-
tion of a boson in the mass range [107!7,107!4] eV with
mass measurement errors of 5-15%, while the less opti-
mistic model Q3 only allows detections for bosons with
mass in the range [107'6,10713] eV, with mass measure-
ment errors of ~40%.

We remark that the biases in the recovered boson masses
are sometimes comparable to the corresponding measure-
ment accuracies: in low-mass (high-mass) seed models we
tend to overestimate (underestimate) the boson mass. It is
likely that this bias could be reduced with better modeling of
the relevant physics—e.g. by evolving Egs. (24) numerically
for each BH from formation until merger—or with a more
careful choice of the likelihood function, e.g. by taking the
observed redshift of the system into account in the definition
of the threshold line in Eq. (77), i.e., in the likelihood in the
presence of bosons. A more detailed analysis of systematic
and statistical errors in recovering the boson masses is an
interesting topic for future work.
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TABLE IV. Median measured boson mass m}' = km, and median maximum log likelihood L = log O, for
different BH evolution models, observation times 7, and “true”” boson masses .

0.5 1 2 4
Tobs [yr]
Model my [eV] K L K L K L K L
popllI 10-16 - 2.9 - 41 1.06+025 13 1.07 £0.12 28
10°13 1+04 7.9 1.05+021 14 1.06 £0.11 39 1.08 +0.06 90
10714 14+0.6 54 1.02+£0.15 12 1.05 £ 0.1 31 1.06 £+ 0.06 81
10-13 - 0.64 - 1.7 1+0.15 86 1.02+0.1 26
Q3 1016 - 0.91 - 32 - 4.5 1+£04 9.7
1071 - 0 - 1.9 - 3.6 1+04 6.8
Q3-nod 10777 - 2.9 14+0.23 6.5 1.03+£0.19 13 1.02 +£0.13 25
1016 1+£04 17 0.99+0.15 47 1+£0.08 98 0.97 £0.06 200
101 1+05 11 094 +0.18 28 0.95+0.1 65 0.98 £0.07 140
10~ - 1.6 - 42 098+021 14 0.98 +£0.13 27

VII. CONCLUSIONS AND OUTLOOK

In this work and in the companion paper [79] we assess
the detectability of light-boson condensates around BHs
with GW interferometers combining the best available
estimates for GW emission from these systems, state-of-
the-art astrophysical BH population models, and relatively
realistic GW data analysis techniques.

For both Advanced LIGO and LISA, we find that the
most stringent constraints on the boson mass m, should
come from the stochastic background produced by the
superposition of unresolved GW signals from BH-boson
condensate systems. We show that this background should
be detectable by Advanced LIGO for m, € [2 x 10713,
10712] eV, and by LISA for m,€[5x107!,5x 107 '¢]eV.
We also find that existing constraints on the stochastic
background from Advanced LIGO’s O1 run may already
rule out a range of boson masses in the Advanced LIGO
window. Although the precise constrained regions depend
on the astrophysical model, the order of magnitude of the
stochastic background is robust with respect to astrophysi-
cal uncertainties, as shown in Fig. 2 of [79].

Our results indicate that ~15-200 resolvable sources
should be detectable by Advanced LIGO for scalar field
masses m, ~3 x 10713 eV, while LISA should be able
to resolve ~5-40 sources for m, ~ 1077 eV. Moreover,
LISA measurements of BH spins may either determine
mg € [10717,107"3] eV to within 10% accuracy, or rule out
boson masses in the range m, € [1071%,1.6 x 1071*] eV.

We anticipate that pulsar-timing arrays [131-135],
though sensitive to the stochastic GW background in the
nHz band, may not set stringent constraints on the masses
of ultralight bosons. The reason lies in the very large
instability and gravitational radiation time scales for
bosons masses in the nHz band and in the paucity of
massive BHs with masses M > 10'° M [136,137], which
would be required to produce a significant background

from BH-boson condensates. Conversely, an interferometer
like DECIGO [138] would allow one to put constraints on
boson masses m, ~ 1071* eV.

Some of our conclusions differ from previous work on
this topic by Arvanitaki et al. [19,20], which neglected the
stochastic background from boson condensates in the LISA
and in the LIGO band, focusing on resolved events. This
had the two-fold effect of (i) missing the strong constraints
(summarized above) from existing and projected stochastic
background limits, and (ii) missing the “self-confusion”
problem, i.e., the fact that the stochastic background itself
is a confusion noise (similar to the familiar white dwarf
confusion noise in the LISA band), impairing the detect-
ability of individual sources.

Another important difference with respect to Arvanitaki
et al. [19,20] lies in our astrophysical models. Refs. [19,20]
focused on Galactic BHs as resolvable LIGO sources. This
is probably the main reason why they overlooked the
presence of a significant stochastic background, which is
mostly produced by extragalactic BHs. Likewise, the lower
LISA event rates found by [19] (in spite of their neglecting
the aforementioned confusion noise from the background)
seem to be due to their simplified (and overly pessimistic)
models for the massive BH population. For example,
Ref. [19] considered the chaotic accretion model of
[139], where BHs with large spins are unlikely. Such
models are either disfavored or ruled out (depending
on the assumed spin distribution) by iron Ka line
data [76].

Finally, our analysis of the statistical error affecting GW
measurements of BH spins in the LISA band and our use
of Bayesian model selection techniques (while far from
realistic) are a step forward with respect to the estimates
of [20], and they lead to one of the most remarkable
conclusions of our work. As shown schematically in Fig. 1,
LISA could either rule out light bosons in the mass range
[4x 10718,107'%] eV, or measure m, with ten percent
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accuracy if particles in the mass range [10717,1071%] eV
exist in Nature.
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