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Abstract. Theories of dynamical electroweak symmetry breaking predict a strong first order
cosmological phase transition: we compute the resulting signals, primordial black holes and
gravitational waves. These theories employ one SM-neutral scalar, plus some extra model-
dependent particle to get the desired quantum potential out of classical scale invariance. We
consider models where the extra particle is a scalar singlet, or vectors of an extended U(1) or
SU(2) gauge sector. In models where the extra particle is stable, it provides a particle Dark
Matter candidate with freeze-out abundance that tends to dominate over primordial black
holes. These can instead be DM in models without a particle DM candidate. Gravitational
waves arise at a level observable in future searches, even in regions where DM cannot be
directly tested.
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1 Introduction

The LIGO-VIRGO-KAGRA interferometers [1] and Pulsar Timing Arrays [2-5] confirmed
the expected existence of gravitational waves (GW). The observed signals seem likely due to
astrophysical sources. The observation of a Stochastic Background of GW (SWGB) produced
during the Big Bang would have a fundamental significance. SGWB are a unique probe of the
early Universe, as the Universe is transparent to GWs right from the wee moments of the Big
Bang, unlike other cosmic relics like photons and neutrinos. Although LIGO-VIRGO only set
an upper limit on SGWB [6-8], increased sensitivity in the nHz-kHz frequency range should
be reached by possible future observations such as SKA [9], GAIA/THEIA [10], MAGIS [11],
AION [12], AEDGE [13], zARES [14], LISA [15], TianQin [16], Taiji [17], DECIGO [18],
BBO [19], ET [20], CE [21]. GW searches at MHz-GHz higher frequencies are discussed [22—
25].

Among various cosmological mechanisms for producing a SGWB [26], cosmological
strong first-order phase transitions (FOPTSs) (see e.g. [27]) offer plausible beyond the Stan-
dard Model (BSM) signals, up to high scales. Indeed the SM predicts two (electroweak and
QCD) phase transitions, none of which is of first-order [28, 29]. Therefore, the detection of a
GW signal compatible with a FOPT would be evidence of BSM physics. FOPTs develop by
the formation of bubbles that expand, collide and percolate. The violent collisions between
the bubble walls (and the motion of the surrounding thermal plasma) lead to the produc-
tion of stochastic GWs. The typical frequency of such gravitational waves is the red-shifted
Hubble rate during the phase transition, fpeax ~ T07/Mpi, where T is the current CMB
temperature. A FOPT around the electroweak scale, T' ~ 100 GeV, would peak at f ~
mHz [30] which is in the frequency sensitivity band of space-based GW experiments such as
LISA [15], whereas ground-based experiments such as LIGO-VIRGO [31, 32] and ET [20]



around 100 Hz can probe FOPTs up to T ~ 10® GeV [33], beyond the reach of collider
experiments.

A detectable GW signal arises if the phase transition is strongly first-order. This is
fulfilled by approximately scale-invariant theories [34], where scale symmetry is broken dy-
namically through the Coleman-Weinberg mechanism [35] after a significant amount of su-
percooling [36]. So, bubble collisions take place in the vacuum, enhancing the amplitude of
the corresponding GW signal [37-39].1

In this work we analyze the cosmological implications of such BSM phase transitions.
Besides an enhanced GW signal, a supercooled FOPT also leads to the formation of primor-
dial black holes (PBHs) via different mechanisms. Bubble collisions have been studied e.g.
n [58]. We focus on a mechanism suggested in [59-64] that recently received interest [65—
87, 87]. FOPTs proceed via the nucleation of bubbles of the broken phase in an initial
background of the symmetric phase [88-90]. In a supercooled regime, the energy density of
the Universe in the symmetric phase is dominated by the vacuum energy which acts as a
cosmological constant and leads to an inflationary period. In a nucleated bubble, instead,
such energy is quickly converted into radiation and the corresponding patch expands slower.
Since bubble nucleation is a stochastic phenomenon, and since, in a supercooled regime, re-
gions outside the nucleated bubbles dilute faster than those inside, a region where nucleation
happens later becomes over-dense and eventually collapses, if large enough, into a PBH.

The paper is organised as follows. In section 2 we present the basic framework and
summarise standard results about how gravitational waves and Primordial Black Holes are
later computed in specific models:

e In section 3 we consider a minimal model that realises dynamical electroweak symmetry
breaking by adding two scalars to the SM: a singlet s that acquires a vacuum expectation
value, and another singlet s’ (a possible DM candidate) with couplings that induce the
needed quantum effects.

e In section 4 we consider a model where s is doublet under an extra SU(2) group; its
vectors are stable and provide DM candidates.

e In section 5 we consider a model where s is charged under a U(1) gauge group, that we
identify as U(1)p_r such that there is no particle DM. Only Primordial Black Holes
provide viable Dark Matter candidates.

These different models provide similar signals. Conclusions and a summary of results are
given in section 6.

2 Formalism for dynamical electroweak symmetry breaking

Dimension-less scalar potentials with quartic couplings that run to negative values when
renormalized down to low energy lead to dynamical symmetry breaking [35] via a first-order
phase transition. This mechanism can induce the breaking of the electroweak symmetry. The
minimal implementation with just the Standard Model Higgs doublet H is excluded because
it predicts a too light Higgs boson, my, ~ 7GeV [91]. This wrong prediction is avoided by

'See e.g. [40-52] for explorations of this mechanism in other BSM contexts. This has also been used in
the context of baryogenesis via leptogenesis [53-55], complementarity with collider searches [56] and of the
generation of the Planck scale [57].



adding an extra scalar s neutral under the SM gauge group. The tree-level scalar potentials
have the form

A A
Viree(H,s) = Vo + Ap|H|* + S st HSyH|2 24 (2.1)
where --- denotes possible extra scalars. If the beta function of g is positive, Byg =
d\s/dInp > 0, the loop potential
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has a minimum at (s) = w, where w effectively is a free parameter. The s mass is loop
suppressed, mg = w\/m . The dimensionful constant V) =~ BASw‘l /16 needs to be added
to eq. (2.1) such that the loop potential vanishes at its minimum, as required by the tiny
observed cosmological constant. A small negative value of Agg < 0 then leads to electroweak
dynamical symmetry breaking as
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in the unitary gauge. Here Ay =~ 0.126 is the SM Higgs quartic, up to small corrections.
During the Big Bang, s acquires a thermal mass such that the universe initially remains
trapped in the false vacuum at s = h = 0. This super-cooling starts at the temperature Teq
such that the potential energy becomes more important than the thermal energy
Wzg*TeéLq

0 Va (2.4)
with g, = 106.75 the number of SM degrees of freedom. Next the temperature and thereby
the thermal mass drops, and super-cooling can end via a first order phase transition that
happens when nucleation becomes faster than the expansion rate. At this point the energy
Va stored in the potential gets released. We will focus on large enough couplings such that
reheating is fast, so that the universe reheats up to temperature
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Extra particles are needed to get the desired 84 > 0 running of \g, leading to a variety of
models of dynamical electroweak symmetry breaking. Three models will be described and
computed in sections 3, 4, 5. In this section we describe the model-independent common
formalisms.

2.1 Computing the thermal potential

At finite temperature T', the potential of generic scalars ¢ receives an additive thermal con-
tribution Vr given at leading order by the standard expression
2
¢)> (2.6)
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where ‘b’ and ‘f’ stand for all bosons and fermions present in the theory. The sums run over
all field-dependent masses m? ;(¢). The thermal integrals Jz and Jp are
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These functions have the small-field expansion
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with ap = (47)2e3/27277% = 16ap. The quadratic term dominates at small field values, so
that positive squared thermal masses trap scalars at the local minimum (s) = (h) = 0 of V.
For example, the SM contribution to the Higgs thermal mass is
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The thermal mass of s arises from its model-dependent couplings needed to have the running
Agg > 0. The quartic terms in Jp p imply that the quartic couplings get renormalised

around 7. The bosonic function Jp also contains to a cubic term, relevant in tunnelling
computations.

2.2 Computing the phase transition

Following the standard tunnelling formalism, the space-time density of bubble nucleation
rate at finite temperature is

27T

where S3 is the action of the dominant O(3)-invariant thermal bounce. In our computations
the tunnelling action S3 is numerically computed from the thermal potential, that includes
the full Jp r functions, plus higher-order ‘daisy’ contributions.

The following analytic approximation allows to understand the main features. The
finite-temperature potential along the s direction can be approximated as

3/2
v~ T <S3> e~ 58/T (2.10)
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with roughly constant A = —Ag(T') ~ frs In(w/T") > 0. This coupling runs larger at lower

T, facilitating the phase transition. Indeed the bounce action corresponding to the potential
of eq. (2.11) can be approximated as (see e.g. [83])
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In the limit of negligible cubic coupling, k& = 0, the action reduces to S3 ~ 6mrm/\. After
crossing A = 0, the running coupling A becomes larger at lower temperature. So S3/7T tends
to increase at lower T' proportionally to 1/In(w/T). Super-cooling is ended by nucleation
at low enough Th,. provided that large enough couplings make tunnelling faster than the
Hubble rate. The nucleation temperature T}, is defined as

V(Toue) & H (Tuc)- (2.13)
The Hubble rate is approximated as
d+Va 2
H? = pr%T, Prad = %g*T4 (2.14)
Pl



with pr.g < Vi during super-cooling. As a consequence the relative amount of released
energy in a super-cooled phase transition is large o & V /prag > 1, giving large gravitational
wave signals.?2 The inverse duration of the phase transition is approximated as 8 = dln~y/dt
evaluated at the nucleation time t,yc. It is convenient to introduce the dimensionless ratio [93]

1
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so that the phase transition happens in H /3 Hubble times. The duration of the phase tran-
sition gets longer, up to a fraction of Hubble time, in the regime where T}, is much smaller
than the mass scales of the problem. This happens because d(S3/T)/dInT o< In"(w/T) de-
creases at T < w, where the approximation of eq. (2.11) gets more accurate.> As discussed
later in section 2.4, a substantial amount of primordial black holes forms in this regime, near
to the critical boundary where nucleation becomes too slow for ending super-cooling. If T'
gets smaller than Aqcp, super-cooling is ended by QCD effects [36, 43].

The probability that a point still is in the false vacuum phase at time ¢ is p(t) = e~ 1),
where (see e.g. [79, 80, 82])
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where nucleation starts at t. < teq and r(t”,t') = ftf” dt vyan/a is the radius at time ¢’ of
a bubble formed at time #'. The percolation temperature Tperc is approximatively defined
as I(Tperc) = 0.34 meaning that 34% of the comoving volume has been converted into the
true minimum [50, 94, 95]. While in most of the parameter space Tperc & Thuc, Primordial
Black Hole formation will occur when the phase transition has a long duration 8/H < 8,
such that There S Thue- The phase transition completes provided that the comoving volume
Vialse ¢ a(t)3p(t) remaining in the false vacuum decreases [50, 94]

dvfalse
dt

dI(T)

<0 i.e. 3+ T

< 0. (2.19)
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2The parameter o, quantifying the strength of the transition, varies in definition across the literature,
with primary interpretations focusing on latent heat and the trace anomaly [92]. It is generally defined as
either the ratio of the transition’s latent heat to the radiation energy density in the plasma, prad, or via the
stress-energy tensor’s trace and praqa. These conceptualisations converge in the formula [93]:

1 OAV
“= Prad (AV -n alnT)

where AV = Veg((@)taise, T') — Verr({(P)true, T') represents the free energy density difference between the two
phases, and n assumes values of 1 or 1/4, corresponding to the definitions based on latent heat and trace

, (2.15)
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anomaly, respectively.
3We do not need to expand the decay rate density up to higher second order in Taylor series in the time
difference from the nucleation time t,,

Y(t) = Y(tnuc)exp[B(t — tauc) + B2(t — tauc)® + -], (2.17)

because, in the considered phase transitions during super-cooling, the second order coefficient B2 negligibly
arises by expanding the logarithmic dependence of S3/T on T'/w = e*H(t*t““C)Tnuc/w > 1.



2.3 Gravitational waves from the phase transition

The gravitational wave spectrum generated from first-order phase transitions is dominated by
three contributions: the collision of true vacuum bubbles, Q. h%; the propagation of sound
waves within the plasma, Qb h?; and magnetohydrodynamic turbulence effects, Q1 h?, as
discussed in [96]. Bubble collisions dominate in our scenario, as supercooling leads to a large
energy release o > 1, The resulting Qo h? is approximated as [92, 93, 97-101]

-2 2 1/3
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The gravitational wave energy density .o achieves its maximal a-independent value at
a > 1. The coefficient k.o is the efficiency associated to collisions of scalar shells (see
e.g. [94]). In view of o > 1, we assume ko ~ 0.95 [65]. The function of the wall velocity
Uwall 1D €q. (2.20) is [50]

0.48v3
= : 2.21
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meaning that larger vy, leads to stronger GW signals. In view of a > 1 we can assume
highly relativistic bubbles, vy ~ 1 [50, 65, 102]. The spectral shape S;(f) in eq. (2.20) is

[98-101]
Seat(f) = [Cl (fil>_3 t-a-a) (fil>_1 o <ffol> ] S en

where ¢; = 0.064 and ¢, = 0.48. S.q equals unity at the peak frequency f., given by

feol = 1.65 x 10_5 Hz Ecol(vwall)
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Big Bang Nucleosynthesis (BBN) and Cosmic Microwave background (CMB) data pro-
vide a bound on the energy density of extra radiation (in this case, of gravitational waves).
Such bound is usually presented in terms of an effective number of extra neutrinos [103]

ANy = 4.4 PGV
P~

> d
=1.8 105/ JfQGW(f)h2 ~ 10°QR5<R? (2.25)
0 fmin

where we can approximate fmin =~ 0. The current bound AN.g < 0.28 [104] could be

~

improved by 1 or 2 orders of magnitude with future CMB experiments such as [105-108].

2.4 PBH formation from strong first-order phase transition

A first order phase transition can lead to formation of black holes [68, 73, 79, 80] in different
ways. In particular, due to the stochastic nature of nucleation, there is a probability that some
regions remain for a longer time in the false vacuum while the space around them gets filled
by true vacuum. Re-heating in the true vacuum leads to radiation, so that its energy density



prrue dilutes, while the energy density in the false vacuum is pgase =~ V. Thus regions in the
false vacuum become relatively denser as quantified by § = pfaise/ptrue — 1. Following [80, 81]
we assume that a primordial black hole forms when the density contrast exceeds the critical
value . =~ 0.45 [109] in a region in the false vacuum (approximated as roughly-spherical) with
radius larger than roughly the Hubble parameter. For small perturbations, this value for 4.
indeed coincides with the one at the horizon-crossing time, and it does not differ much from
that even for the larger perturbations of interest for PBH formation [110]. It may however
mildly vary depending on the perturbation profile [111]. We ignore this issue, since the power
spectrum induced by phase transitions does not have sharp features.

According to [80] the resulting probability that a Hubble patch forms a PBH in a
supercooled first-order phase transition, with o 2> 100 and inverse duration 8/H < 10, is
analytically approximated by

b
Peonl = exp [ - a<f1> (1+ 56)65/”} : (2.26)

where a = 0.5646, b = 1.266 and ¢ = 0.6639. The collapse probability does not depend on
« in the limit of strong supercooling o > 1 where the residual initial radiation energy is
negligible. The collapse probability crucially depends on the duration of the phase transition
B/H, as a small enough 3/H (i.e. along enough duration) allows Hubble-sized late-blooming
regions. The resulting fraction of the density of PBH with respect to the density of dark
matter is

_ppBH _ Peon Teq
B = M 22x10-11 140 GeV’

(2.27)

where Peop is given in eq. (2.26), and Teq is the temperature at which vacuum and radiation
have the same density, eq. (2.4). So fppm ~ 1 roughly corresponds to 5/H ~ 8. This value
is realized when the couplings of the model are mildly small and the tunnelling is near to
being too slow for the phase transition to complete, such that the nucleation temperature is
low.

PBH can explain all DM, fppy = 1, in the mass range (see [112] for a review)

1071 My < Mppy <3 x 10712 M. (2.28)

PBH form with mass roughly given by the mass within the sound horizon volume at bubble

collision time,
20 \2 [0.14GeV?
o () ()
tcoll g*(Teq> Teq

where g, ~ 100, My ~ 2 x 1030 kg is the solar mass, ¢, ~ 1/4/3 is the sound speed, and
F <1 is a numerical factor which depends on the details of the gravitational collapse [113].
late

pras is the false vacuum energy in a late-patch [80]. The DM range in eq. (2.28) roughly
corresponds to equilibrium temperatures 50 TeV < Toq S 10 PeV.

Spin of the primordial black holes

It is interesting to assess the small initial spin of the PBH since mechanisms for its growth
have been explored [114-116]. The spin of the PBH is parameterized by the dimensionless



Kerr parameter a,, with variance approximated by [84, 86, 117-119]

(a2)1/? ~ 40 1070V1 — 42 . (2.30)
* 1+ 0.036 [21 -2 10g10 (fPBH/l()i?) — loglo (MPBH/1015g)]

The parameter v typically lies in the range 0.81—1; we assume a reference value y = 0.96 [118—
120]. In general, « is inversely proportional to the spectral width o of power spectrum
[84, 121], taking into account all scales. In our case, scales smaller than the horizon do
not contribute to the creation of PBHs. This leads to a monotonically increasing functional
dependence of the PBH abundance on ¢. The assumed value of v should be realistic in the
physically relevant domain, where the PBH abundance constraints are satisfied [84, 121]. In
our scenario, the scalar avoids a phase where its quanta dominate the energy density: it
quickly transfers its energy to the SM radiation, opening the phase when PBHs are formed.

3 Minimal model with singlet scalar DM

We now start to compute the signals of various models. We start from a minimal model of
dynamical electroweak symmetry breaking, that involves two extra scalars s and s’ besides
the Standard Model Higgs doublet H. Assuming, for simplicity, that the theory is separately
invariant under s — —s and s’ — —s', the discrete symmetry Zs ® Z) allows the scale
invariant potential

A Ag A AHS Asgr

Vivee = Va + A |H|* + 2254 4 25094 4 ZHS | 22y 2HS 22 | 258 202 - (3.])
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A constant term Vj is added such that V = 0 at its minimum. Effects due to the explicit

breaking of the scale symmetry are Planck-suppressed. The scalar s’ has been introduced
such that the couplings A\g and Agg run with 8 functions

Mg Ass' AHs!
2(47}’)27 /8)\1-15 = W (32)
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that can make them negative at lower energy, inducing dynamical symmetry breaking. This
theory admits multiple symmetry-breaking patterns depending on which combination of cou-
plings crosses zero first. Following [122] we define a parameter R that controls which effective
running coupling turns negative first:

o B 52 o B Rs?
2(s) = TSln Syl M (s) = 2HS lnﬁ. (3.3)

We are interested in the phase where s and h acquire vacuum expectation values, (s) =
w > (h) = v = 246.2 GeV. This phase happens for R < 1 when couplings cross the
critical boundary A = —2v/AgAg while Agg is negative. The standard Gildener- Weinberg
approximation applies at R < 1, such that Agg has a roughly constant value. Phenomenology
remains viable when R is mildly smaller than 1 and multi-phase effects (encoded in the
running of A\gg) become relevant [122, 123].

As the Higgs mass is known to be my, =~ 125.1 GeV, we use as free parameters the masses
of s and s’ and R. The various couplings are then approximated in terms of our parameters
as [122]

S ~
P} ) AHs R
s
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8 ———rn wo~ ——5,
m2, m% IR’ Ammg

ASS’ ~ (34)



Benchmark points A B

Scalon mass m; in TeV 59.5 200 103 10*
DM mass my in PeV 0.84 2.72 12.7 114
Equilibrium temperature Toq in TeV 59 190 890 7996
Nucleation temperature Ty, in GeV 0.3 2.7 47 2600
Percolation temperature Tpere in GeV 0.1 1.1 29 2580
Duration of the phase transition 3/H, 6.5 6.6 6.7 6.9
PBH mass Mppn /Mg 2510712 241078  1.1107H 141016
PBH abundance fppu = ppBr/pDM ~ 1 ~1 ~1 ~1
Tuning A = dIn fppu/dInm, 4 935 (970) 966 (1004) 1008 (1052) 1061 (1115)
PBH spin (a2)"/* 0.00111  0.00107  0.00102 0.00096
GW abundance QP9 p2 1.31107% 1.29107% 1.24107% 1191078
GW frequency f25* in Hz 7100 631077  1.110° 63107
Table 1. Benchmark points. The first two rows, together with In R = —10, define the parameter

values. The other rows show the resulting predictions. Fig. 1 illustrates the associated gravitational
waves, and fig. 2 illustrates the associated PBH mass and abundance.

Furthermore, s’ is a stable DM candidate in the phase with (s’) = 0. The s’ relic abundance
can match the DM abundance in two different ways: at moderately large coupling via freeze-
out at Tyec &~ mg /25; at small coupling via super-cooling [124]. We focus on the first regime.
The re-heating temperature Try of eq. (2.5) is Tryy =~ 0.07my, a factor of 2 larger than Tyec.
So this freeze-out regime is realized. The s-wave DM annihilation cross section oy and the
spin-independent direct detection cross section are [122]

Ao +4X% 6473 f2m4
oo 289t Vg o BT TNy (3.5)
647rm5, s
with fy =~ 0.3 and my ~ 0.946 GeV. The cosmological DM abundance is reproduced
when o ~ 1/M? with M ~ 23TeV. Current bounds on direct detection are satisfied for

mg 2 2TeV [122, 125]. Then indirect detection bounds are satisfied [112].

As PBH provide a second DM candidate, we will also consider the possibility that s’
is unstable, such that s’ no longer is DM, and acquires more visible collider signals. Desta-
bilization of s’ happens if the Zs symmetry is broken either spontaneously by Aggs < 0, or
explicitly. For example, s or s’ might linearly couple to right-handed neutrinos allowing to
generate neutrino masses [126].

The thermal potential is approximated by eq. (2.11) with

2 /\3/2 3/2

Aggr [ + 4\ [ w
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m < B >\HS> 12, 2\/§ 1 N A ﬁ)\s n ( )

The phase transition is ended by nucleation if S3/7T ~ 16\/67r3)\§g,/2/ In(w/T) > 41n Mpy/T,
implying a not too small coupling Aggs [127]. While this rough estimate qualitatively explains
the main results, gravitational wave and primordial black holes are more precisely computed
numerically.
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Figure 1. Gravitational wave spectrum as a function of frequency f at the benchmark points A, B, C,
D listed in table 1. The predicted gravitational wave signals (colored curves) fall within the sensitivity
curves of possible future gravitational wave detectors (dashed shaded regions). The upper axis shows
the mass of the corresponding primordial black holes. The gray hatched curve indicates the expected
but significantly uncertain astrophysical foreground.

3.1 Primordial Black Holes as DM

We start the analysis by focusing in table 1 on some benchmark point in parameter space, all
with In R = —10, and with m,, my selected such that nucleation happens after a significant
amount of super-cooling. Then, all points predict significant comparable amount of GW,
Qaw ~ 1078, As shown in fig. 1 the GW frequency spectra mostly differ by position of
the peak, given by eq. (2.23). The peak frequency is lower at larger values of mg gy > v,
which remains compatible with generating the weak scale v thanks to small enough values of
Ams. Fig. 1 also shows the expected sensitivity reaches of possible future GW observatories,
broadly classified as:

e Ground-based interferometer detectors at higher f: aLIGO/aVIRGO (red dashed) [31,
32, 128], AION [12] (orange solid), EINSTEIN TELESCOPE (ET) [20, 129] (blue solid),
Cosmic EXPLORER (CE) [21, 130] (blue dashed). LIGO-VIRGO provide the only
existing bound [8]. We also show the projected sensitivity at the end of the next
advanced LIGO-VIRGO phase [31, 32, 128].

e Space-based interferometers: LISA [15, 131] (pink solid), BBO [19, 132] (green dashed),
DECIGO/U-DECIGO[18, 133] (green solid), AEDGE [13, 134] (orange dashed), p-
ARES [14] (magenta dashed). These probe the mHz frequency range in which PBH
from a supercooled FOPT can explain all the DM abundance.

e Lower frequencies are probed by recast of astrometry proposals GAIA/THEIA [10]

~10 -
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Figure 2. Prediction of the A, B, C, D benchmark points of table 1 for the primordial black holes
mass and for their cosmological abundance fppy in units of the DM abundance. The colored regions
with solid borders are excluded. Dashed curves indicate future experimental sensitivities. Diagonal
dotted lines represent different values of PBH spin.

(brown dashed), and by pulsar timing arrays: SKA [9] (purple), EPTA [135, 136]
(purple dashed), NANOGRAV [2] (blue shaded region).

The GW signals are above the expected astrophysical backgrounds, shown by the hatched
curve in fig. 1. This is obtained summing the different expected sources, and is subject to
an uncertainty by about an order of magnitude. We have not taken into account that future
observatories are expected to be able to partially subtract the astrophysical backgrounds.
These issues have been studied in many papers. For a short summary and a list of references
see e.g. [137].

Next, fig. 2 illustrates the predicted mass of abundance of Primordial Black Holes at
the benchmark points. We choose points within the mass range where PBH can be all of
DM, and fixed the parameters mg ¢ such that PBH match the cosmological DM abundance,
feau = 1. In this region the PBH abundance has a strong sensitivity to model parameters,

Oln fpeu

Olnmg g

A= ~ 1000. (3.7)
Table 1 shows precise sensitivity values at the benchmark points. A similar sensitivity arises
in theories where PBH are produced via enhanced primordial inhomogeneities (altought
specific models can be more tuned).

Fig. 2 also depicts existing constraints on fppp (see [138-141] for details on constraints):

e Hawking evaporation of PBH is relevant at lower Mpgy and implies constraints using
data from CMB [142], EDGES [143], INTEGRAL [144, 145], VOYAGER [146], 511 keV [147],
EGRB [148].
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e Micro-lensing observations from HSC [149], EROS [150], IcARuS [151], including a PBH
hint of PBH from OGLE [152]. The dashed curve shows the micro-lensing future sen-
sitivity of the NGRST [153].

e The range Mppy ~ Mg is constrained by LIGO-VIRGO-KAGRA (LVK) observations
of PBH-PBH mergers [154-160]. Future GW interferometers like ET and LISA are ex-
pected to reach the sensitivities depicted as dashed curves [161-166]. PBH are expected
to accrete leading to extra constraints adopted from [167, 168].

3.2 General parameter space of the model

We next move from the benchmark points to explore the full parameter space of the model.
We show plots as function of the DM mass mg and of the dilaton mass my at fixed values of
In R, focusing on two values:

e In R = —10, in the Gildner-Weinberg regime;

e In R = —1/2, where Ayg is as small as allowed by its running and multi-phase effects
become relevant [122].

Fig. 3 shows contour levels of the nucleation temperature and of the inverse duration 5/H
of the phase transition. Interesting values are obtained in a region ranging from too large
non-perturbative couplings down to too small couplings, where the phase transition is ended
in a too rapid way by QCD rather than by nucleation [81, 169]. Fig. 4 shows, in the same
plane, contour values of the PBH masses. Fig. 5 shows contour values of the PBH abundance.
As it is exponentially sensitive to parameter values, the figures focuses on a small portion of
the parameter space where the PBH abundance is around the DM abundance. In this region,
PBH can drive a small-scale clustering of particle DM, thereby enhancing indirect detection
signals.

Next, we overlay various main results in fig. 6.

Assuming that s’ is stable, we here show its relic freeze-out abundance: it matches the
cosmological DM abundance along the green curve, and gets larger above the green curve.
Furthermore, the PBH abundance matches the DM abundance along the red curve, and gets
larger above. In general, the abundances of the two DM candidates (PBH and s") should be
summed. The plot shows that s’ particle DM dominates over PBH in most of the allowed
parameter range (unshaded region in fig. 6). The portion around mg ~ 200 GeV where
fpea ~ 1 has Mppy ~ 10_5M@, above the mass range where PBH can be all DM. Assuming
instead that s’ is unstable, PBH provide DM in a different portion of the parameter space,
along the red curve.

Fig. 6 also shows that significant GW signals arise in the white allowed region (see
also [170]). Each future GW experiment would probe the region in parameter space above
the indicated curve, up to the allowed boundary where fppg ~ 1. We do not study the
region of parameter space where QCD (rather than nucleation) ends the phase transition.
More in detail, fig. 7 shows how the various possible GW experiments cover the parameter
space, by being sensitive to different frequencies. As a specific example, fig. 8 shows that the
expected Signal-to-Noise Ratio at LISA can reach large values. However, we here neglected
the astrophysical foregrounds, expected with the spectrum illustrated in fig. 1. It’s difficult
to anticipate how much foregrounds will limit the sensitivity to primordial GW, as some
foregrounds can be partially subtracted.
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Higgs/dilaton mizing (orange); too large quartic couplings (pink).

3.3 Particles as DM

If s’ is stable, in most of the parameter space the DM abundance is dominated by its relic
freeze-out abundance rather than by primordial black holes. It is then interesting to explore
the gravitational waves signals that arise under the assumption that thermal relic particle
DM makes all the cosmological DM abundance. Since the spectrum of gravitational waves
produced from bubble collisions is roughly universal, eq. (2.22), gravitational waves can be
characterised by their peak frequency and abundance. Fig. 9 shows the predictions for such
two quantities for different values of the DM mass (squared points).

4 Model with SU(2) vector DM

As a second model, we add to the SM a complex scalar S doublet under an extra ‘dark’
SU(2)x gauge group with gauge coupling gx [124]. The dimension-less potential is

Viree = VA + A |H|* + As|S|* + Aus|HS|2. (4.1)

In the unitary gauge the scalars can be expanded as

=50 50
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The relevant one-loop g functions is

N 1 9931(
P = s (43)

while, in this model, Agg only gets multiplicatively renormalized, and can be approximated
as constant. The SU(2)x vectors acquire a mass My = gxw/2 and are stable DM candi-
dates [171]. Like in the previous model, we again use as free parameters the dilaton mass m
and the DM mass My. The other couplings are then approximated in terms of them as [122]

gx = 4ny/2m, Aps ~ _Swimmg - 3ME (4.4)
3Mx ’ 9M§‘( ’ Qﬁfnms

The mixing angle between the Higgs and the scalaron is

2
sinop = LV S as| (4.5)

2 2
ms —mj

The s-wave cross-sections for DM annihilations X X < ss plus semi-annihilations X X <> Xs
and for DM direct detection are [171]

659% _ 260m3m}

. 6473 f3m%,
- 6912nM%  2187TME’

~ 46
sl S1MC (4.6)

a0

The cosmological DM abundance is again reproduced when oq ~ 1/(23 TeV)2. We restrict
our analysis to the regime where gx ~ 1 is large enough that super-cooling is ended by
nucleation, rather than by QCD. Then Try = (136/64g.)"/*Mx /7 ~ Mx /8.5 is again larger
than the DM decoupling temperature.
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The above discussion shows that, up to order unity factors, the physics is qualitatively
similar to the minimal singlet model of section 3. So the analysis proceeds in parallel:
the main results are summarised by the left panel of fig. 10, which is similar to fig. 6 for the
minimal singlet model. Predictions for gravitational waves under the assumption that particle
DM matches the cosmological DM density [45, 171] are shown in fig. 9 (circle points). The
squared points show the predictions of the minimal s’ model discussed in the previous section.
The predictions of the two models are qualitatively similar, up to order order unity factors,
because different models share the following common feature: DM induces the running and
the thermal potential for dynamical symmetry breaking.

The phase transition in the non-scale-invariant version of the model was studied in [172].

5 Model with U(1)s_; gauge group

Finally, we consider a similar model where the dark gauge group is now an Abelian U(1)
factor. Unlike in the SU(2) model, the U(1) vector is not a stable DM candidate, as long
as no extra symmetry is added to forbid its kinetic mixing with the hyper-charge U(1)y
vector. Furthermore, the extra U(1) needs not to be dark, as the SM field content allows for
a possible U(1)p_, extra gauge symmetry. We identify U(1) with U(1)p_1 and denote as
g1 its gauge coupling, and as Z’ its vector. To break U(1)p_y, the scalar S must have a
non-vanishing charge gs under U(1)p_r. The case gs = 2 is often considered, such that S
can also provide mass to the right-handed neutrinos via a Yukawa coupling. The following
considerations largely depend only on the product gsgs_r. The scalar potential is

Viree = Vi + A |H|* + As|S|* + Aus|HS|2. (5.1)
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In the unitary gauge the scalars can be expanded as

S:\%, H:\}i(z) (5.2)

At one loop, the Ag quartic runs as

By, ~ Slason-—r)! (5.3)

(4
We use as free parameters mg and M/, in order to proceed in parallel with the previous mod-
els (although Z’ is now not a DM candidate). The other parameters are then approximated
in terms of m, and My as

2 2mmg 8m2m?m? 3 M2,
L~ , Appg o ————h78 ~4/= . 5.4
4sgB—L 3 My HS 3M§, w 22mm, ( )
At the minimum (s) = w the U(1l)p_1 Z’ vector acquires mass My = qggp_rw and

decays quickly. In this model no particle DM candidate is present, and only primordial
black holes can provide DM. Furthermore, electroweak precision data imply My /gp—1 2
7TeV [173, 174] up to corrections due to kinetic mixing with hypercharge. The re-heating
temperature is Try = Ting = My (45/64%49*)1/4 ~ My /11. The s thermal potential is
Vi ~ 3T* Jp(qg%_;s?/T?)/2m?%, leading in eq. (2.11) to the thermal mass m = qsgp—T/2,
and to the cubic k = 3(qsgp_r)>T/4m. The right-handed panel of fig. 10 summarises our
results for this model. PBH have the DM abundance along the red curve, and their mass
falls in the region where PBH can be DM in the green region. This is compatible with
Thue = GeV, such that super-cooling is ended by nucleation. Again, gravitational waves
arise at a detectable Qgw ~ 1078 level. Such conclusions agree with a previous study [81].

6 Discussion and Conclusion

We investigated various models of dynamical breaking of the electroweak symmetry. A
common feature is that an extra scalar s, neutral under the SM gauge group, is added
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Figure 10. Summary plots for the models based on an extra dark SU(2) (left) or U(1)p_1 model
(right). The curves mostly have the same color coding as in the summary plot for the minimal model,
fig. 6 The cosmological relic abundance of particle (of Primordial Black Hole) DM is over-abundant
above the green (red) curve. The shaded regions are excluded by DM direct detection (purple); bounds
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h — ss and h/s mizing. We also show contour curves of Thue (red dashed) and of 8/H (black solid).
Stochastic gravitational waves are observed in the regions inside the dashed curves, at the indicated
possible future detectors.

to the Higgs sector. Some extra particle is needed to mediate quantum corrections to the
s potential such that s acquires a vacuum expectation value. Different models introduce
different particles: the minimal model employs one extra scalar s’; other models employ
vectors of an extended U(1) or SU(2) gauge group.

In all cases the cosmological phase transition is strongly first order, leading to Gravita-
tional Waves (at a level detectable by realistic future observatories) and to Primordial Black
Holes (at a level that, in a part of the parameter space, can account for the Dark Matter
relic density of the universe). The PBH mass depends on the parameters of the model and
can fall in the range where PBH can be all of DM; this parameter space can be tested by
GW signals.

In the minimal model, this is illustrated by the examples in fig. 2. Fig. 1 shows that such
a range leads to detectable GW with pHz-mHz frequencies, while the new s and s’ particles
are too heavy to give signals at current particle colliders. The model already contains one
possible DM candidate, as the scalar s’ can be stable. In this case, the s’ thermal freeze-out
relic abundance dominates over the black hole abundance. The regime of particle DM is
realized when particles have lighter TeV-scale mass, leading to collider signals mostly from
s/Higgs mixing, direct detection signals, and GW with lower frequency in the pHz-nHz range.

A similar situation is encountered in the SU(2) model, where the SU(2) vectors are
stable DM candidates.
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The vector present in the U(1) model can instead decay via a kinetic mixing with
hyper-charge and/or because SM fermions are charged under it (the U(1) can be identified
as U(1)p—r). Primordial black holes can have appropriate mass and abundance to explain
Dark Matter.

Primordial black holes and gravitational waves in the same frequency range can also
be generated by different theories, where inflation produces large curvature perturbations at
small scales, see e.g. [175]. The GW spectral shapes arising from second-order tensor pertur-
bations are different from those produced due to bubble collisions during phase transitions.
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