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Princess Luna did not have time for this. The fact that she could make time was beside the point. It may be that her sister's well-being was involved, but there were other alicorns and/or princesses around, and she would much rather go over tax reforms than deal with Celestia's current emotional state.
Government paperwork was easier to sleep through.
She didn't even acknowledge the Empire guards standing on either side of the library's entrance before slamming the doors open with her magic.
"-maybe there's some records in the Griffon Kingdom..." Twilight Sparkle trailed off as she recognized the intruder.
Cadance noticed the look on her face and turned around, spotting Luna as well. "Oh, hello Luna. Wh-"
"Celestia is sulking. I have too much to do tonight to deal with her right now, so I am recruiting the two of you. Come along."
"Oh dear, again?" Cadance dropped the tome she was holding onto a nearby table and hopped out of her seat to follow her already-retreating form. Twilight scrambled to her hooves, looking confused.
"What? Princess Celestia is-" She blinked. "Again? what's going on Cadance?"
"Oh, right, you weren't an alicorn last time, so you wouldn't know. So, you know that as princesses, we have a certain image to maintain. However, that doesn't make us immune to bad moods. In fact, the opposite is probably more likely. Either way, it's usually not made common knowledge when one of us is, ah... sulking, or something like that, and it falls to the other princesses to, uh... assist them."
"The idea is for us to care for each other in turn, though it seems my sister is most often the one in need of help. I do wonder how sincere she is being during some of her "crises"."
"Now Luna, be fair. You went through a tough time after your first Nightmare Night, remember? And it was not long ago that Twilight was questioning her role as a princess."
"Hey! I was not sulking!" Twilight huffed.
"What were you two doing in the library at this hour, by the way? It is nearly midnight." Luna changed the subject with her characteristic subtlety.
Cadance patted Twilight on the shoulder, trying to calm her down. "Just studying some history. Although it kinda turned into literary analysis as well. What's bothering Celestia though?"
Luna heaved a sigh, her ploy to postpone talking about her sister soundly defeated. "She barged into my room as I was preparing for my nightly duties, crying. I'll tell you more once we are there. Maybe I can embarrass her into "feeling better", and save us all some time. Now, Twilight Sparkle. I have a very important question for you."
Twilight perked her ears. "Yes?"
"How much force does a non-rigid, two-pound-object moving at two meters-per-second impart during a collision over a distance of three inches?"

After the impromptu pop quiz, Twilight spent some time processing what Cadance and Luna had told her; she was still lost in thought by the time they reached Luna's room. There were no guards posted outside. Apparently, Luna had sent them off after Celestia's arrival. They entered her bedroom to find Celestia huddled on the bed, clutching the blankets in her hooves and staring out the window, moonlight falling across her face. Twilight could see streaks below her eyes where her tears had dried. Twilight felt her heart wrench.
Luna stepped forward, twisted to face the younger alicorns, and gestured with a sweeping hoof. "Behold. My sister."
Cadance glared at Luna before turning her attention to the solar princess. "Auntie Celestia, are you alright?"
"She believes herself a failure despite the peace and prosperity she's maintained directly and indirectly for over a thousand years. Honestly, I cannot fathom how easily her confidence is shattered."
Celestia stirred slightly, but maintained her gaze at the window. "Luna, you may attend to your duties. Princess Twilight, Princess Cadance, my apologies for the disturbance, but you may return to your-"
Luna used her magic to throw a pillow at Celestia.
Celestia scrambled and attempted to catch it, failing miserably. She glared at her sister. "Luna! There is no need-"
Luna threw another pillow at Celestia.
Celestia caught this one with her magic and whipped it back at Luna. Her aim was slightly off, perhaps due to her emotional state, or perhaps because Luna's room was so dark; Twilight wondered if she even knew what the word subtle meant. Luna was unfazed.
"You may not come into my room in the middle of the night, sobbing yourself into near incoherence, collapse into my bed, and then -- when I fetch counsel -- tell us to leave you alone. I have little patience and little time tonight, so Cadance will tend to you. Good night." Luna turned around and made her exit. Celestia winced as the door slammed shut.
"I'm here too, you know..."
Cadance finally managed to remove the pillow that had impaled itself on her horn. "I know Twilight." She looked about for a place to set it before hanging it on Twilight's horn with a grin. "It's just that, well, this is your first time dealing with this, and given the last time, I'm not sure if you being here will actually help. Although, you do make a convenient pillow stand."
Twilight growled as she tossed the pillow aside. She decided to ignore that last comment. "What do you mean? What "last time"?"
"She was a bit broken up after the wedding, actually."
Celestia had been staring at the door, frowning. She snapped back to reality at that. "Cadance, I- yes. And I'm sorry. Again."
"We've been over this, it's okay."
Twilight felt very out of place. "Um, Princess, are you okay?"
Celestia seemed to finally realize Twilight's presence. "Ah, Twilight. You're... here..." She cleared her throat. "I am fine. You two do not need to trouble yourselves now. I can speak with Cadance and Luna later."
Twilight deflated. The fact that her mentor did not want her here stung. Cadance glanced back and forth between the two of them. "Celestia, is Twilight an equal of ours?" The question was not rhetorical: she seemed genuinely curious.
"Of c-" Celestia cut herself off and hesitated before noticing Twilight's dejection, and sighed. "Yes, of course. But-"
"But nothing, Auntie. She's a Princess now as well: I think she can handle seeing you when you are not at your best. We are here to help you, and we don't need to let you wallow in grief for half a day before we do. Come on, let's go to the kitchens for some tea and cake."

The three princesses found themselves in an unoccupied meeting room; Celestia had declined to use her personal office for this. She had also declined the tea and cake, much to Twilight's surprise. Cadance had merely rolled her eyes when she asked for hot chocolate and hay fries instead. Twilight thought she was acting strangely, but refrained from commenting.
She did raise an eyebrow when Celestia started dipping her fries in the hot chocolate, however. Celestia deflected the unspoken judgement in her eyes. "It's not as bad as you might imagine, Twilight."
"She has her comfort rituals." Cadance said, sipping her tea. "I just wish they didn't involve making fresh hay fries in the middle of the night."
"I'll remember to apologize and thank you after I'm feeling better."
"What happened to the whole "selfless martyr" schtick you had going?"
"I left it in Luna's room after you promised me hay fries. Maybe it will get stuck on her now. Then I could be the cynical and aloof one for a change." Cadance gave a loud, sharp laugh at the mental image.
Hearing her mentor joke like this was a bit disconcerting. It wasn't like the little jokes she would pepper into polite conversations; Twilight wasn't sure if it would be better or worse if Celestia wasn't so straight-faced about it. She gave a weak chuckle to avoid seeming rude, but Celestia seemed to pick up on her discomfort.
"Sorry, Twilight. I'm trying to cheer myself up a bit, but I realize you've never seen me without this particular mask. There's no need to worry about feeling out of place; it's only natural. And before you get too far on that train of thought, it's not that I didn't trust you before: we all have masks, and who we choose to reveal which of them to is more than just a matter of trust or friendship."
Twilight smiled weakly. "Ah, you're right princess... I mean Celestia! Sorry!" She ducked a bit,  remembering Celestia admonishing her for being overly formal while Cadance was cooking the fries.
Cadance chuckled at her Sister-in-Law's antics. "Let's move along before Twilight works herself up any more. Now, Auntie, will you tell us what's wrong?"
Celestia tapped her hooves together and averted her eyes. "It is embarrassing."
The crystal princess rolled her eyes and put a hoof on her shoulder. "Luna said that you were feeling like a failure. Is that what is bothering you?"
"Well... yes, though I suppose it's more accurate to say that I feel like a failure because of what is bothering me."
Cadance rolled her eyes again. Twilight wondered if it was becoming her automatic response to Celestia. With no response forthcoming, she decided to try prodding her herself. "And that would be...?"
"...I'm afraid of the dark."
Cadance snapped forward in her seat. "What was that?"
Celestia's eye rolling was more impressive than Cadance's. Twilight wondered if eye rolling impressiveness might be proportional to age, or perhaps magical ability. Maybe height. It would require quite the experimental setup to weed out the myriad of potential confounding variables, though.
"I said that I am afraid of the dark." Cadance got our of her seat and trotted straight out of the room, leaving behind a nonplussed Twilight. She sat in a stunned silence as Celestia returned to dipping her fries.
"She-" Twilight opened and closed her mouth a few times. "That was-"
"Don't hold it against her. Truth be told, I have been asking a lot of her lately. She is more than welcome to feel fed up with me. It is a silly fear."
Twilight felt she knew Celestia pretty well. Recent revelations notwithstanding, she had known her for many years, and she knew that she wasn't stupid. She could make mistakes, she could slip, but it was rarely from ignorance, and never from what Twilight would call idiocy. She was a master at effecting her plans from the sidelines, through subtle actions. She was like a butterfly causing a hurricane halfway across the globe a decade later by flapping her wings in just the right way for a few moments.
Celestia wasn't stupid, and there was something else going on here. If Celestia had wanted Cadance to give up on pestering her, that had certainly been an effective tactic. It seemed that even during emotional duress, Celestia was quite a masterful politician.
Twilight almost wondered if it was a test, if Celestia was hoping for her to find out... whatever it was she was hiding. Regardless, this shift in her mindset was enough for her to banish her reluctance; this was no longer an awkward social situation, but a puzzle to unravel and a friend to help.
She took a deep breath. "Dear Princess Celestia." Celestia raised an eyebrow. "Losing a friend's trust is the fastest way to lose a friend. Being a good friend means knowing how to keep a secret, but you should never be afraid to share your true feelings with a good friend." Twilight coughed. "I don't remember if it matches one of my reports exactly, but it's close enough, I think."
"Yes, I believe I recall a report saying something along those lines. You've come very far, Princess Twilight, and learned so much" Celestia didn't seem to be taking the hint.
Twilight cleared her throat. "Pri- I mean, Celestia. We are friends, right?"
Celestia's smile betrayed nothing. "Yes, Twilight Sparkle. At least, I consider you one of my greatest friends, and it is my hope that you consider me one of yours, and will for many years."
"O-of course! I mean, you are much more than just a friend to me, your also my mentor and teacher! But yes, even though it feels a bit strange to say it like this, I think you are one of my best friends." She paused, psyching herself up for what she was about to pull. "I hope everyday to prove worthy of your trust." She hoped she wasn't arrogant for predicting Celestia's response...
"Oh, my dear Twilight, you have helped to saved Equestria so many times and have personally worked so many wonders. I can think of no test of trust that you have not already passed and exceeded spectacularly. You are far beyond proving yourself in that regard."
"Then why won't you talk to me?" Celestia lost her smile instantly. Twilight bit her lip, afraid she might have gone too far.
After a pregnant pause, Celestia sighed. "I believe I was talking to you. But that isn't what you mean." She rose from her seat and walked over to a window overlooking the statue garden. "You meant to ask why I'm not simply divulging all my inner most thoughts, my secret hopes and fears, correct?"
She fell out of her chair. "N-no! I mean, not exactly that, no... I just-"
"I told you already: I'm afraid of the dark. My fear... overpowered me tonight, for a moment. My state earlier was mostly due to guilt, over being so vulnerable to something so trivial. You and the others have already helped me a great deal."
"I find that hard to believe, Princess. Luna and Cadance left, and I feel like I haven't done anything to help yet."
Celestia turned her head back to Twilight and gave her a smile. "I think you aren't giving them enough credit. Luna did console me when I first entered her room, and Cadance helped me get back on my hooves rather quickly. As for you: this isn't a test, Twilight. You are not going to "fail" if you wish to retire for the night. I've kept you up late enough as it is. Hot chocolate and company are capable of more than you might be guessing. I am fine, now."
Twilight grimaced and looked askance at her mentor. "That's just it, though. I've known you for years, Princess, and I think I see what is happening. You do feel better now, and it's letting you focus enough to hide something. You aren't telling me something, and I think it's important."
Celestia just stared at her, as if daring her to keep going, as if she expected her to back down and begin apologizing profusely at any moment. "Is that so?"
Twilight gulped. "I saw you earlier, in Luna's room; I saw how you looked. And it tore at my heart to see you in pain. I know I have no right to demand that you tell me what is really bothering you, but I want to help you. I don't want you to be afraid, or in pain, or anything like that. Not if there is something I can do to help. I care about you." Twilight stood tall, trying to appear confidant, even though her heart was pounding.
Celestia's features softened. She looked out the window once more. "You truly are an amazing pony, Twilight Sparkle." She spoke wistfully, as if recalling ancient memories. After a moment she turned back and returned to her seat, fixing her gaze on Twilight once more. "I fear I might have lied to you, earlier." Twilight raised her eyebrows. It had been a bit of a shock hearing that, but Celestia seemed to interpret the gesture as sarcastic. "No, I suppose I have been dishonest most of this night. With all of you. I should know well enough how easy it is to lie with the truth, after all."
"What do you mean?"
"I said that you were my friend, and that is true in a sense. However, you aren't a "great" friend of mine. You are my greatest student, my greatest protege, even one of my greatest allies. You are a great pony and a great leader, and I am filled with pride and admiration for you. But you are not my greatest friend, through no fault of you own. It is only recently that is was even possible for us to be true peers, and even though I think you are technically my peer now, it cannot be denied that I have many years of age and experience over you. I cannot truthfully say that you are a close friend of mine."
Celestia waited expectantly. Twilight couldn't read her face, but she knew that the serene expression she wore was just another mask.
"Princess Celestia... can I ask you something?" She merely stared in response. "Yeah, okay, I guess it was obvious. I want to ask... how many "close" friends do you have?"
Celestia glanced away. "None. I used to have Luna, but there are some things I cannot share with her. Not for lack of trust, but for my love for her. There are some things I will not inflict upon her. As for Cadance, she is closer to me than most, but honestly not much more so than you are. I have nopony that I can truly reveal my heart to."
Twilight fidgeted. "Would you like one?" Twilight held up her hooves as Celestia's attention snapped back to her. "I mean- I understand now what you mean about how I'm not a "great" friend of yours, but can't that change? I realize part of it is that I haven't really put forth the effort to be that kind of friend for you, but that doesn't mean I can't start now. I understand if you don't trust me enough yet, but I'm willing to earn that trust. And you don't need to protect me: I will do what I can to help you, no matter what. Please, Celestia, can I be the friend that you need?"
Celestia sighed. Twilight felt her stomach drop. She was going to say no. Twilight was going to feel like a fool and Celestia would still be upset. She- "Okay." She... was going to agree? "Okay, Twilight. You're right, as always. I don't know whether it's pride or modesty when I say how amazing you are, considering I am -- was -- your teacher." She pushed her plate and mug to the side and crossed her forelegs on the table, slumping forward. She did not look very regal anymore.
"There is no question about trust, as I said before. I entrusted you with all of the alicorn magic in Equestria not long ago, after all. And I clearly do not need to protect you; if anything, you are the one protecting the rest of us more often than not. So yes, you win, I'll tell you what has been bothering me, on the condition that you will actually, truly be here for me for longer than tonight."
"Of course, Princess! I mean, Celestia!" She grinned sheepishly. Celestia smirked.
"As I said before, I've been dishonest most of the night. It isn't entirely truthful to say that I am afraid of the dark: it is better to say that I am afraid of what might be in the dark. My fear started when the Elements of Harmony were rediscovered."
"You mean when Nightmare-"
"Yes!" Celestia rarely raised her voice, so hearing her shout like this was a novel experience for Twilight. "Yes. Luna and I have discussed the incident, naturally, but there was much she left unsaid. One thing I did learn, however, was that she was not alone."
"Not alone? What do you mean?"
Celestia took a shaking breath. "Something bonded with her when she became Nightmare Moon. She calls it Nightmare, and she says she learned many things from her. The problem is that I don't know what Nightmare is, where she came from, or what she really wanted. Luna says that she died that night, but I am not as sure, and there could be more such creatures. The only thing Luna knows is that Nightmare was a creature born of darkness." Fresh tears were appearing in her eyes.
Twilight felt a dawning realization. "Oh..."
"Yes. I'm afraid of Nightmare. I'm afraid that something like Nightmare Moon could happen again. It could happen to any one of us, I fear. That's all I have: fears." She choked back a sob. "I don't know what Nightmare or her kind are really capable of. I don't know how they operate. I don't know their goals. I don't know how many of them there are. I don't know their vulnerabilities. I don't know enough to make any plans or prepare any defenses. I don't know, and I think that is what frightens me the most." She was almost whispering now, trying not to cry but failing to hold her tears back all the same. "I am scared, Twilight, and I don't know what to do."
Twilight got up and wrapped Celestia in a hug. The elder alicorn leaned into it and held her tightly. "It's okay."
Celestia whimpered through her sobs. "No, it's not. It's not-"
"Shh. It's okay."
The hug lasted for a few minutes. Celestia managed to regain control of her emotions during that time, and eventually pulled back. "Thank you Twilight, and I'm sorry."
Twilight shook her head. "Don't be. It's okay to be scared, and it's okay to cry. I'm your friend, right? That's what I'm here for." They shared a smile.
Celestia shook her head. "It's not okay, Twilight. I should know what to do." She took another shaky breath. "I am Celestia the Lightbringer, the first of the alicorns, scion of Harmony and guardian of Equestria. I am Alpha Empyrean. I should not be trembling at unseen foes. I should have a plan, I should be enacting some strategy to protect my ponies."
Twilight decided to take a calculated risk. "And what have you done?" She was hoping Celestia's answer would give her something to work with to boost her morale; she desperately hoped Celestia wouldn't respond with "nothing".
"Virtually nothing." Well, at least she didn't drag it out. "Unless you count losing sleep." She slumped forward again and laid her head on the table. "Equestria needs me. I can't spend my time chasing shadows that may not even exist. I don't want other ponies knowing about my concern, either, so I can't delegate research tasks. One way or another, I fear it would cause undue alarm. The past year has been difficult enough, getting Luna and Equestria reacquainted, without Princess Celestia still fretting about Nightmare Moon. Besides, I'm afraid of what I might find, which is a terrible excuse, but it has made it very easy for me to rationalize the other excuses I've just given. It feels like all I can do is wait and watch, and try to be alert for any sign of Nightmare's return."
"What about me?" Celestia raised a questioning eyebrow. Twilight elaborated hastily. "You've given me research projects before. I found the Elements of Harmony again, and completed Star Swirl's spell. I helped discover the Crystal Heart. Couldn't I have helped you research this?"
Celestia chuckled softly. "That would have required me admitting to you that I was unsure of myself. Besides, what little research I did manage turned up nothing. I doubt that anypony, or anyone for that matter, knows anything about this creature. But maybe that's just another excuse to avoid my fears."
Twilight beamed at her. "Well, I'm here now! I'll help you find out more about this Nightmare! You don't have to deal with this alone any longer!" Twilight paused, realizing something. "Can Luna help us? Does she know?" Celestia frowned as she pondered the question.
"I haven't told her, and I am reluctant to do so. I don't want to bring up painful memories for her."
"She might know something that can help us, and it might help both of you if you talk to her about it, but it's your choice. I just want you to remember that it is an option. Either way, I'm willing to help you with this problem. You are right, we know very little about Nightmare, but that just means we need to learn more! I'll get started organizing first thing in the-"
At that moment two more alicorns chose to burst into the room. "Ta-da!" Well, one of them burst into the room; the second, darker alicorn more or less waltzed in behind her. Cadance levitated some sort of small glass or crystal sculpture in front of her. It appeared to be shaped like a phoenix. "I half-expected the lights shop to be closed at this time of night, but apparently the owner was sensible enough to realize that night was probably the time when ponies most needed to buy lights. Anyway, I got this nightlight for you, Auntie!"
Celestia narrowed her eyes. "Why?"
Luna stepped forward and grabbed some of Celestia's fries in her telekinesis. "She wanted an excuse to invade the room after Twilight managed to break through your shell. I am only here to partake of your hay fries." She set about eating the fries and ignoring Cadance's glare.
"A nightlight will help with your nyctophobia, Auntie. Besides, this one is really cool! You just charge it with a bit of magic and you can control the brightness and color. You can even create neat effects like pulsing and things like that, see!" She demonstrated by setting the phoenix to cycle through a rainbow of glowing colors.
Celestia sighed but grinned nonetheless. "Thank you Cadance, it's a very nice gift, even if my pride disagrees." She put a hoof on Twilight's shoulder. "We can discuss your plans later. I am glad to know that you will be helping me with my problem. For now, though, I think spending time with my closest friends is enough." She winked and brought a hidden bottle of champagne out from under the table. "I think we deserve a little celebration."
"Of course you would take any excuse..." Luna brought out four glasses from another hiding spot and started filling them. "To my sister finally returning to normal."
Cadance chuckled. "To Twilight Sparkle saving the day again like the hero she is!" She grabbed one of the now filled glasses.
Twilight blushed and chuckled nervously. She grabbed a glass as well and raised it. "To good friends."
The four princesses proceeded to talk about nothing and everything, simply enjoying each others company. While Cadance and Twilight were busy arguing over some minutia in the nightlight's operation, Celestia leaned over to Luna and whispered. "She really is an amazing pony. Why couldn't she have been born a thousand years earlier?"
Luna bopped her softly on the head. "Don't sell yourself so short, sister. You did help build the Equestria that allowed her to become who she is. Stop worrying and enjoy the night."
And so she did.
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It had been a couple weeks since she had been coaxed into assigning Twilight her latest research project. She was still worried about Nightmare, but her fear no longer loomed over her. Her little mental breakdown also seemed to have burned off some of her excess emotional energy. She was once again confident in her role as Equestria's guardian, especially now that she had Twilight actively looking into the issue of Nightmare's origin.
Thankfully, today was not very busy, so Celestia had a few hours of the morning to herself, and she planned to make good use of them. She had just entered her personal office with a good book and a plate of cake when her plans were shattered. "Good morning sister." Luna spoke in a stiff and formal tone, sitting behind her desk. Celestia just stood there, feeling strangely like a filly caught breaking a rule. Luna rose from her seat and gestured for Celestia to take it, and began pacing the room once she had done so.
"Can I ask what this is about, Luna?"
"There is no need, since I will be telling you regardless." Celestia just sighed. It was too early for her to deal with Luna's brand of wit. "I wish that honesty had been one of your elements instead of mine, dear sister; maybe it would have rubbed off on you more strongly then. Is it really so difficult for you to be straightforward?"
"Perhaps I could give a more honest answer if I knew what brought this on."
"You could also give a less honest one if you knew what you were deflecting." Celestia winced. That was true enough. "I've found out about your research into the Nightmare. I can tell you now, though, that Twilight Sparkle will find very little useful information. I can also allay some of your fears. But then, you apparently do not wish to speak to me of this, do you?"
Celestia hung her head. "How did you find out?"
"I came across Twilight Sparkle in the library, studying. I offered my assistance, and she reluctantly accepted. She told me that you wished to spare me from your concerns, but she also did not feel comfortable deceiving me to my face when confronted."
"I'm sorry, Luna. I did not want you to feel excluded, but at the same time I did not want to worry you or open old wounds."
Luna sighed and walked over to Celestia. "I could have spared you such grief and worry if you had told me of your concerns. I thought them banished after our reunion, but I realize now you were simply hiding them, as always." She draped a wing over her sister's shoulder, hugging her. "Twilight's research is not a fruitless endeavor, but I do not think it is a question of national security."
Celestia looked up at Luna. "Why not? Nightmare seemed to be a very dangerous creature. She-"
"She is dead. I was with her when it happened, after all."
"Are you sure? It may be that-"
"Celestia." Luna held her gaze. "She is dead. I was with her when it happened."
The full weight of what Luna was saying hit her. "You... the Elements of Harmony-"
"Weren't what killed us. At least, they weren't what killed me. Nightmare fought against their power to no avail, and then turned on me out of spite. She stole whatever magic she could from me to delay her death, until almost all of my magic was burned away with her. Thankfully, it was less permanent for me than it was for her. Being a demigod has its perks." Luna grinned.
Celestia did not share her mirth. "I am sorry that-"
Luna cut her off again. She was doing that a lot, lately. "Do not trouble yourself. At least we are even now."
Celestia tilted her head. "Even?"
"I recall dropping you several stories with a blast of energy, once. Do not tell me you didn't exchange pleasantries with Death when you passed him by?"
"Luna, that wasn't you, that was Nightmare Moon."
"Well the same applies here, then. Nightmare Moon has killed both of us once."
They sat in silence for a while. Luna eventually stood and took the chair on the other side of Celestia's desk. She made to take her cake, but Celestia swatted her hoof away with her magic and began eating it herself. "So Nightmare truly is dead?" she said between bites.
"I am certain. I-" Luna cut herself off and hesitated. "I only just earlier berated you for not being honest, so I will be honest with you now, even if it may worry you." She took a breath. "Do you know there were alicorns before us?"
"I had suspected, but it seems impossible to know for certain. The Tree of Harmony, the Alicorn Amulet; these artifacts had to have come from somewhere. But are you saying you know there were others?"
"I do. I had mentioned briefly to Cadance that I had learned things from the Nightmare. I see your skepticism, sister, and normally I would not trust anything coming from such a source, but it wasn't as simple as her telling me these things. When she bonded with me, we quite literally became one in many ways. We shared memories, Celestia. Much of what I know from her is distorted through a lens of time and madness, but there are grains of truth to be found. I know there were alicorns before because she was once an alicorn as well."
"An alicorn? But then, if she was not mortal..."
Luna held up a hoof to stop her. "She was only a shadow by the time she encountered me, all but destroyed by her fellow alicorns long ago. She was no longer immortal, though if she had succeeded, she would have been, through me. It is also for this reason that I know there will not be any more "Nightmares", not without us knowing, because I know how she was born."
Celestia was listening eagerly to everything Luna was saying, but suddenly realized how pained Luna looked. She did not seem to enjoy talking about this. "Luna, it's okay if you don't want to talk about this. If you say we don't need to worry, then I trust you. You don't need to do this for my sake."
Luna shook her head quickly. "No, I think you should know this. One of her most vivid memories was when she first saw that sun in her new form. She was filled with such disgust and hate at the sight. It was painful. It's strange, but it made me feel pity for her. To be born into a world that is so abhorrent to you... She was created, inadvertently I think, by some entity from the void that she called "Atrament". I have only her memories, but I think there was some conflict between the entity and the ancient alicorns, and she was a victim. Somehow, it corrupted her and filled her with its essence. She became like it, despising the light, and helped it destroy the sun."
"She destroyed the sun? That she could have such power, even at her strongest, is terrifying."
"No, she did not, she merely stopped the other alicorns from protecting it. This "Atrament" was the power behind that tragedy. But it left after the sun was destroyed. As we are here to talk about this now, the sun was obviously restored somehow, though it seems different from Nightmare's memories. As I recall, the moon was also destroyed during the conflict."
Celestia pondered for a moment. "When we took control of the heavens from the unicorns, I thought that they had always been as they were. But maybe we were wrong."
Luna nodded solemnly. "I am hopeful that Twilight Sparkle's research may eventually shed some light. In the meantime, I have advised her to calm down; when I last saw her, she looked like she had barely slept for over a week, and, from what Spike has told me, that might very well have been the case. Perhaps you can ensure that she knows she is no longer in a race to save Equestria from certain doom."
"Of course. Certain doom isn't scheduled until next month, right?"
Luna smirked "Make light of it all you want, but Blueblood's birthday is no laughing matter, as you well know." The two sisters shared a laugh. Celestia proffered Luna some of her cake, which she eagerly accepted.
Celestia had missed these kinds of moments for a thousands years, and she treasured each and every one. She vowed she would never lose her sister again. No, she would never lose any of her friends or family ever again.
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