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Abstract

Entrepreneurs face massive challenges when attempting to create sustainable businesses in
the current era. This juggling act leads to eco-anxiety and climate change anxiety, which
mainly affect entrepreneurs by creating concerns and ruining creativity and progress. These
issues contribute to individuals' mental health problems (MHP) and severely affect
psychological well-being (PWB). With this in mind, the present study investigates the impact
of eco-anxiety (EA) and climate change anxiety (CCA) on MHP and PWB among Egyptian
entrepreneurs. The study applied quantitatively, gathering cross-sectional data through a
survey tool. The researchers collected data using online and offline modes and a convenience
sampling strategy to identify Egyptian entrepreneurs. This led to 314 valid cases from which
to generate the final results. The researchers applied a structural model (SEM) using analysis
of moment structures (AMOS) software to obtain the results. The results of the study unveil
a positive effect of EA on MHP (B = 0.539; P < 0.01) but a negative impact on entrepreneurs'
PWB (B =-0.005; P >0.01). Moreover, the study also identifies a positive effect of CCA on MHP
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(B=0.667; P <0.01) but a negative on entrepreneurs' PWB (B =-0.033; P > 0.01). The study's
findings will assist policymakers and mental health professionals in developing policies
regarding reducing stress, anxiety, and fears about climate change among entrepreneurs.
Moreover, the study results could support entrepreneurs in bringing creativity and vision to
coping strategies for EA, strengthening their PWB, and improving their ability to sustain their
businesses. Finally, the study would contribute to domain literature by adding an empirical
perspective from a developing nation.
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1. Introduction

In the present era, many organizations and entrepreneurs have begun to acknowledge the
significant challenges of mental health and well-being. These issues can massively restrict their
performance, progress, and innovation towards achieving their goals [1-3]. Mental health problems
(MPH) create a lot of emotional and psychological concerns that meaningfully impact an individual's
feelings, thoughts, and behaviours, which can lead to difficulty in daily life and routines [4]. These
problems appear in the form of symptoms such as feeling constantly under strain, losing sleep due
to excessive worry, and an irresistible sense of being incompetent when overcoming particular
difficulties [5, 6]. Furthermore, tenacious feelings of discontent and downheartedness are critical
enablers of mental health issues [2]. As such, psychological well-being (PWB) development is
important as it integrates the capability to highlight activities and enjoy daily life [7].

The concepts of eco-anxiety (EA) and climate change anxiety (CCA) have been found to
contribute to individuals' mental health issues and PWB [1, 8, 9]. Specifically, EA is recognized as a
chronic fear of environmental fate, characterized by tenacious worry about the planet's future and
future generations' well-being [2, 10]. Similarly, CCA is also distressed and associated with concerns
regarding climate change and its effects [11, 12]. In the domain literature, numerous factors are
confirmed to be substantial enablers of MHP, including environmental pollution, eco-depression,
perceived worthlessness, environmental activism, socioeconomic stresses, environmental activism,
anger, sadness, pressure, vulnerability, and eco-anger [5, 13-17]. Likewise, stress, pressure,
hopelessness, despair, declining self-esteem, and perceived worthlessness and worry affect
individuals' mood and PWB [7, 18].

However, based on the above literature, a few gaps have not been explored. For example, there
is a lack of an integrated framework in the literature that could combine two key aspects, EA and
CCA, in relation to MHP and PWB, particularly in the context of entrepreneurs in Egypt. In Egyptian
settings, EA and climate change are identified as the primary determinants of quality of life and
psychological status, with entrepreneurs and business people being the primary sufferers of these
climatic and mental health issues [19-21]. The potential impact of addressing these gaps could be
substantial, leading the researchers to raise the following questions:

RQ1: What is the role of EA in developing MHP and PWB among Egyptian entrepreneurs?
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RQ2: What is the role of CCA in developing MHP and PWB among Egyptian entrepreneurs?

The study's findings provide significant insights, particularly in understanding the psychological
challenges entrepreneurs face in the context of climate change. By understanding the impact of the
EA and CCA on MPH and PWB, policymakers and planners can develop policies that may prevent
environmental damage to MPH and PWB. For the broader field of climate change psychology, the
study outcomes can provide awareness of the mental health impacts of environmental stressors.
Finally, mental health professionals and policymakers can use these visions to improve supportive
policies and programs, eventually nurturing a healthier entrepreneurial community that is better
prepared to tackle the challenges posed by climate change.

2. Literature Review and Conceptual Framework
2.1 Eco-Anxiety (EA)

EA is a chronic fear of environmental fate, categorized by persistent worry regarding the planet's
future and future generations' well-being [2, 10]. It is established as emotional distress, i.e., anger,
sadness, and helplessness about climate change and environmental pollution [8, 15]. Physical
indications such as muscle tension, poor sleep, and cognitive disturbances (intrusive thoughts,
distractions, and strained interpersonal relationships) are common. Individuals experience sensitive
anxiety about the impulsiveness of weather and natural disasters, leading to hypervigilance and
hindrance with societal and political inaction [9, 11].

In the domain literature, EA predicts MHP and PWB [22-25]. More specifically, in the perception
of [17, 22], EA declines the environment, which adversely affects mental health and ultimately leads
to stress and anxiety. Numerous scholars of the domain claim that EA is a substantial predictor of
mental health concerns in several settings, including children, young people, women, and nursing
students [17, 22, 24]. Likewise, this factor adversely impacts individuals' PWB. The empirical
assessment of [26] suggests climate change worsens EA, promotes environmental actions, and
concurrently declines PWB. The study of [25] shows a negative connection between EA, pro-
environmental behavior, and well-being. Daily routine experiences of EA demonstrated an adverse
association with overall well-being, meaning that individuals with higher levels of EA tend to have
lower PWB [23, 27].

2.2 Climate Change Anxiety (CCA)

CCA is a form of distress unambiguously connected to concerns about climate change and its
effects [11, 12]. It can present as difficulty absorbing, trouble sleeping, nightmares, crying, and
emotional distress. Individuals may be involved in self-reflection, questioning their ability to cope
with climate change and analyzing their reactions [28]. This anxiety can affect social connections,
making it hard to enjoy time with family and friends, and can also undermine work performance
and productivity [14].

The literature shows an excellent prediction of the relevance of CCA to MHP and PWB [6, 29-32].
More specifically, in the study of [33], climate change negatively affects mental health. Likewise,
among medical students, it is expected that mental health is predicted through climate change [15].
However, among children and young individuals, CCA positively affects MHP [14]. A review
assessment by [1] found that climate change and mental health are positively connected. Scholars
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such as [12, 17] have noted a growing gratitude for CCA about mental health. In the same dimension,
[34, 35] confirm the negative impacts of CCA on PWB. CCA and anxiety create vulnerability, where
most of the populations are affected by their well-being [18]. According to the investigation of [14],
climate anxiety has an unfavorable effect on the mental health of children and youth.

2.3 Mental Health Problems (MHP)

MHP includes a variety of emotional and psychological issues that significantly impact an
individual's thoughts, feelings, and behaviors, frequently disrupting daily life [4]. These problems
can be apparent through various symptomes, i.e., feeling constantly under strain, losing sleep due to
excessive worry, and facing an irresistible inability to overcome personal difficulties [5, 6]. Also,
persistent feelings of discontent and depression are critical indicators of mental health issues [2,
22]. In the literature, several factors, such as EA, CCA, socioeconomic stresses, eco-depression, eco-
anger, and environmental activism, are the main predictors of MHP [1, 8, 14-17].

2.4 Psychological Well-Being (PWB)

PWB is a multidimensional construct that comprises positive and negative dimensions. It
incorporates the ability to enjoy daily life and activities, experiencing a sense of determination and
making meaningful contributions. Autonomy and the capacity to make choices are significant, along
with resilience in facing problems directly [7]. However, PWB is also affected by feelings of stress,
pressure, and worry, which can affect sleep and overall mood [7, 18] —negative aspects such as
feelings of hopelessness, sadness, declining self-esteem, and perceived worthlessness. In the study
of [36], alexithymia plays a mediating role in the relationship between cyberbullying and psychotic
experiences in adolescents, which suggests emotional regulation difficulties may exacerbate the
mental health effects of cyberbullying. Alpha/Theta neurofeedback significantly improves attention
and working memory in female students with learning disabilities, positioning neurofeedback as a
promising intervention [37]. According to [38], the reliability and validity of the Persian version of
the PDI-40 ensure its suitability for assessing delusional ideation in Iranian clinical and non-clinical
populations. The effectiveness of Interpersonal and Social Rhythm Therapy (IPSRT) in enhancing
emotional regulation and reducing addiction severity and cravings has been well demonstrated [39].
Finally, [40]'s study shows that neurofeedback rehabilitation effectively reduces anxiety in
methamphetamine abusers, which indicates its potential for treating anxiety disorders in addiction
recovery.

In the literature, diverse factors such as CCA, socioeconomic stresses, EA, eco-depression, anger,
sadness, pressure, environmental activism, vulnerability, eco-anger, environmental pollution,
perceived worthlessness, environmental activism etc., are the main predictors (positive or negative)
of MHP and PWB [1, 5, 8, 9, 13-17].

However, the literature still has significant gaps that need to be explored. First, the literature
lacks an integrated approach that focuses on EA and CCA's influence on MHP and PWB. Moreover,
contextually, this type of exploration still needs to be concentrated on a specific group (e.g.,
Egyptian entrepreneurs) despite entrepreneurs confronting psychological problems and well-being
when tackling complex global issues, including climate change [41]. Climate anxiety across twenty-
eight countries of the globe contributes to a worldwide perspective that underscores the need to
explore culturally specific factors that influence mental health and well-being [19]. In the Egyptian
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context, climate change substantially affects the quality of life and psychological status, making it
pertinent to investigate the unique experiences of Egyptian entrepreneurs [19-21]. Hence, based
on these existing associations and gaps (knowledge existing and contextual) in the literature, the
researchers proposed a conceptual framework that integrates EA, CCA, MHP, and PWB (see Figure
1). The EA construct and CCA are expected to associate positively with MHP and PWB. On the other
hand, EA and CCA negatively affect PWB among Egyptian entrepreneurs. The study connects climate
change with mental health and the drive for a better future while also underlying the emotional and
psychological toll on those at the forefront of innovation and change. These notions combine to
justify examining how EA and CCA predict Egyptian entrepreneurs' mental health and well-being.

Eco-anxiety —— Hil+) — 5/ Mental health
/' problems
4 N
<t N
Climate change Psychological
anxiety Ha ) ’ wellbeing

Figure 1 Model of the study. Source: Developed by the researchers.
3. Hypotheses Development
3.1 Eco-Anxiety (EA) and Mental Health Problems (MHP)

EA is a positive enabler of MHP, as confirmed by several domain scholars in different contexts
[17, 22, 24]. The term EA underlines the environmental decline that impacts mental health, leading
to anxiety and stress [22]. According to [17], the increasing recognition of EA among scientists is a
sign that more studies concerning mental health support should be conducted. The meta-analysis
of [24] highlights the positive effect of EA on the mental health of specific groups, i.e., young people,
women and their children, and nursing students. In the perception of [42], hope and coping
mechanisms influence the experiences of EA among young Australian individuals. A qualitative
assessment by [3] demonstrates that the experiences of regional Australian youth are positively
associated with pre-existing MHP. Scholars such as [16, 43] demonstrate that the socioeconomic
pressures of climate change positively affect women and their children, where the positive
connection between EA and socioeconomic factors is also confirmed. Besides, EA substantially
affects nursing students' mental health. Emotional retorts to climate change, i.e., eco-depression,
EA, and eco-anger, are positive predictors of mental health issues and climate action [8]. According
to the investigation of [44], climate change affects mental health. Environmental awareness and
education for Generation Z positively develop ecological citizenship and mindfulness, encouraging
them to take positive actions in managing anxiety [10, 45]. EA substantially predicts mental health
services [46, 47].

The above literature demonstrates the massive contribution of EA to creating and exacerbating
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MHP. However, it has not been investigated in the presence of other factors, such as CCA and PWB,
specifically among Egyptian entrepreneurs. Henceforth:

H1. EA positively enhances MHP among Egyptian entrepreneurs.
3.2 Eco-Anxiety (EA) and Psychological Well-Being (PWB)

EA is a negative forecaster of PWB. Daily experiences of EA are negatively correlated with overall
well-being [23]. It is generally agreed that individuals with higher levels of EA tend to have lower
PWB. This is supported by [25], who clarified the negative association between EA, well-being, and
pro-environmental behavior. As part of a broader spectrum of existential anxieties, EA suggests that
fundamental fears about the future and existence significantly drive EA and its adverse
psychological effects [27]. [26] demonstrate that media coverage of climate change exacerbates EA
and promotes environmental actions while decreasing PWB. Well-known scholars like [16, 24] argue
that adolescents and women confronting socioeconomic stressors are particularly vulnerable to the
adverse mental health effects of EA. In the same direction, the empirical study of [48] emphasizes
that higher levels of EA are positively connected with lower well-being. In contrast, [49] advises that
nurturing radical hope and meaning-making can mitigate some negative impacts of EA in youth. [50]
also suggests the significant negative effects of EA on the well-being of individuals.

As a result, EA appears to be a negative factor that ruins well-being. However, this investigation
needs to be confirmed among entrepreneurs. Therefore:

H2. EA negatively affects PWB among Egyptian entrepreneurs.
3.3 Climate Change Anxiety (CCA) and Mental Health Problems (MHP)

Climate change acts as a significant stressor, leading to various mental health issues such as
anxiety and depression [51]. [13] explains the phenomenon of climate anxiety, covering its
prevalence, psychological impacts, and potential mechanisms to manage these anxieties. A
systematic review by [29] identifies the mental health outcomes linked to climate change, i.e.,
increased anxiety, depression, and substance abuse. There is a positive connection between anxiety
disorders and climate change [30]. According to [6], CCA positively develops mental health among
Gen Z Filipinos. Similarly, environmental activism can buffer climate anxiety's adverse mental health
effects, showing that active engagement in ecological causes can mitigate anxiety and promote PWB
[5]. Scholars such as [52, 53] emphasize the impact of mental health on climate change. Likewise,
CCA positively and significantly enhances mental health issues [54, 55]. In the same direction, [33]
proposes a causal pathways framework for understanding the mental health impacts of climate
change on medical students [15]. Using a global survey on anxiety among children and young people,
[14] demonstrates the positive effects of climate anxiety on the mental health of these respondents.
[1] provide a scoping review of the literature on climate change and mental health, identifying
research gaps and suggesting areas for future study [1]. In this way, there is a growing recognition
of CCA towards MHP [12, 17]. [56] unveil the connection between climate distress and generalized
anxiety, which demonstrates that climate-related distress contributes to broader anxiety symptoms.
The seminal work of [11] claims that interventions targeting death anxiety can reduce climate-
related psychotic symptoms, whereas death anxiety also mediates the connection between CCA and
psychotic experiences.
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Consequently, the domain literature suggests that CCA is positively and significantly connected
with MHP. In this way, the connection may be the same among Egyptian entrepreneurs. Thus:

H3. CCA positively enhances MHP among Egyptian entrepreneurs.
3.4 Climate Change Anxiety (CCA) and Psychological Well-Being (PWB)

CCA significantly and negatively affects PWB. Individuals facing CCA exhibit heightened levels of
psychological distress, with anxiety and worry [13, 57, 58]. Besides, vulnerable populations, such as
those perceiving more significant personal or community susceptibility to climate influences, are
predominantly susceptible to raised anxiety levels [18, 54]. Climate anxiety can adversely impact
the mental health and developmental trajectories among both children and young people [14].
Different variations, such as cultural and regional, positively influence the manifestation of CCA,
with socioeconomic factors and governmental responses playing significant roles [31, 32]. Focusing
on predominantly negative impacts, studies by [34, 35] demonstrate that nurturing hope and
promoting effective coping strategies can mitigate the psychological toll of climate change anxiety.
Consequently, the literature confirms that CCA is complicatedly linked to various forms of
psychological distress, underlining its massive impacts on mental health and well-being.

In the above domain literature, it is evident that CCA creates despair and disturbs the PWB of
individuals. However, among Egyptian entrepreneurs, this investigation needs further confirmation.
Henceforth:

H4. CCA negatively affects PWB among Egyptian entrepreneurs.
4. Methods
4.1 Sample and Instrumental Confirmation

The researchers used the quantitative approach, as it is the best approach to investigate the
effect of EA and CCA on MHP and PWB. Previous studies such as [7, 9, 21, 24, 41] mainly applied the
same technique to explore the problem of anxiety, stress, MHP, PWB, CCA, etc.

The study's respondents are Egyptian entrepreneurs involved in several entrepreneurial
activities. Globally, entrepreneurs confront significant problems related to mental disorders and
PWB due to EA and climate change issues [19, 41]. Egyptian entrepreneurs are not free from these
climatic and psychological issues, which seriously disturb their entrepreneurial capability, vision,
innovation and quality of life [20]. Furthermore, climate change, with mental health and the get-up-
and-go for a better future, puts an emotional and psychological toll on those at the forefront of
innovation and change [21].

The researchers applied a survey questionnaire to gather data, which was given in English. Before
moving to large-scale data collection, we warranted the survey tool by confirming its validity and
reliability by conducting a pilot test. In the pilot test, we gathered 22 cases. With regard to the
validity of the tool, we confirmed it by getting feedback from the respondents, who noted it as a
minor modification with no comment regarding the difficulty of the language due to their
proficiency in English. We also sent two survey forms to university professors; one is an expert in
SEM analysis, with the latest trends of quantitative research methods, and the other is a professor
of psychology with expertise in PWB and mental health-related domains. To improve validity, the
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experts suggested a few minor issues, which were rectified accordingly. Concerning the instrument's
reliability, we ensured its loadings (association of the items and their respective factors) and
Cronbach’s alpha (a) to examine the internal consistency of the items. Most items appeared to be
greater than the loading score of 0.70 in the loadings, which is considered fair [59]. Overall,
Cronabch’s alpha appeared at 0.822, with fair scores (>0.70) [59]. Besides, the alpha for each
construct is also found to be greater than 0.70, which is acceptable [59]. Therefore, The
questionnaire is considered a valid and reliable tool for gathering large-scale data.

4.2 Data Collection Procedures

To accommodate technological accessibility and a physical approach, we utilized both online and
offline modes of data collection. We approached Egyptian entrepreneurs through a convenience
sampling strategy. Concerning online data collection, we sent the electronic survey link through
emails, WhatsApp, Facebook groups, etc. Likewise, we visited different areas/cities where Egyptian
entrepreneurs engaged in various entrepreneurship activities and ran their enterprises and
ventures.

Concerning the ethical values of the respondents, we correctly followed the ethical guidelines.
We received approval for the survey tool from the ethical committee of “The Deanship of Scientific
Research, Vice Presidency for Graduate Studies and Scientific Research, King Faisal University, Saudi
Arabia”. We also ensured the respondents’ privacy and confidentiality of their responses, which can
be used only for educational purposes. Moreover, we informed them of their unpaid or voluntary
participation and willingness to contribute to the study. We got a signed consent form from them
and acknowledged the aim and objective of the study. Initially, 500 survey forms were sent and
distributed among the respondents. We received 316 survey forms in raw data with a response rate
of 63%. After data screening and cleaning, two cases were found to be unsuitable and containing
missing values, so were discarded. Therefore, we ended up with 314 valid cases to proceed with the
analysis. This sample size is sufficient for the study’s objectives, as it allowed for adequate statistical
power to identify trends and correlations relevant to our analysis. However, we acknowledge the
limitations of convenience sampling, including the potential for selection bias and reduced
generalizability of the findings. Despite this limitation, convenience sampling was appropriate due
to the study's exploratory nature and the challenge of accessing a broader, more randomized
population of Egyptian entrepreneurs.

4.3 The Full Collinearity Test

Ensuring a full collinearity test is a good initiative for researchers in order to avoid misleading
results. As such, we followed the suggestions by [60, 61] to calculate the full collinearity test. In this
manner, we used a variance inflation factor (VIF) to gauge the complete collinearity analysis. A VIF
greater than 3.3 advises extreme collinearity with standard method bias (CMB), whereas its score
equal to or less than 3.3 advocates no presence of CMB. As presented in Table 1, the acquired VIF
values for the latent variables accentuate no assumption of CMB, as all the scores due to the
presence of the results are less than 3.3.
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Table 1 Full collinearity VIF.

Factor VIF [<3.3]
Eco-anxiety [EA] 2.123
Climate change anxiety [CCA] 2.032
Mental health problems [MHP] 2.777
Psychological wellbeing [PWB] 1.593

Note: Common method bias. Source: The researchers’ calculations.
4.4 Measurement Scales

The researchers measured all the factors by adopting all the items from the domain literature.
More specifically, we used twenty-two items of [9] to measure EA. Likewise, we assessed PWB on
twelve items. These items are derived from the study of [7]. We gauged CCA on twelve items, which
were borrowed from [28]. Finally, we applied four items to measure MHP based on two dimensions
(anxiety and depression), as measured and recommended by [4] (see details in Table 2). We
evaluated all the items with a five-point Likert scale ranging from “strongly agree” to “strongly
disagree”.

Table 2 Measurements.

Construct ltems details Source

EA1: It upsets me to see how animals suffer from environmental pollution.

EA2: | worry about the next generation because climate change will drastically

affect them.

EA3: |1 am so anxious about climate change that | cry.

EA4: It makes me angry that many people fail to do even the most essential

things to protect the environment.

EAS: | have unusual muscle tension since I've become more aware of climate

change.

EAG6: | feel sorry for those whose health is already negatively affected by climate

change.

. EA7: | am terrified by how many things have changed in just a few years because

Eco-anxiety .

of climate change. [9]
[EA]

EA8: My loved ones become irritated because | talk about my climate change
concerns too often.

EA9: | am worried about the increasing number of natural disasters caused by
climate change.

EA10: Thoughts of climate change often distract me from my current tasks.
EA11: It makes me sick to think about how much certain countries are polluting
the environment, and there is nothing | can do about it.

EA12: It scares me that the weather is becoming more and more unpredictable
because of climate change.

EA13: | am so anxious about climate change that it affects my performance at
school/work.
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EA14: It is frustrating that we elect decision-makers who do not seriously
consider the work of climate scientists/experts

AE15: | feel uneasy when | think about the consequences of climate change.
EA16: People look at me strangely because | am so passionate about
environmental action.

EA17: | find it terrifying that the seasons have changed a lot quickly.

EA18: | worry that every decision | make will result in something harmful to the
environment.

EA19: It makes me angry that our environmentally damaging behaviors increase
the suffering of people who live in areas that are more impacted by climate
change.

EA20: | have a very negative perspective on the future of the planet because of
climate change.

EA21: 1 am constantly on alert because there could be a climate change-related
disaster at any time.

EA22: | sleep poorly because | keep thinking about climate change.

Psychological
well-being
[PWB]

PWBL1: | can pay attention to whatever | am doing lately.

PWB2: | have recently had the chance to enjoy the things | do daily.
PWB3: | feel like | am always under pressure.

PWBA4: | haven't slept well lately because of worry.

PWBS: | felt like | was making a difference in the world.

PWBG6: | was able to make choices regarding things. (7]
PWB7: | have felt hopeless because of my problems.

PWBS8: | have dared to face my problems head-on.

PWB9: | have become down and miserable lately.

PWB10: My self-esteem has been steadily declining

PWB11: | have been treated as thinking that | am not worth anything.

PWB12: | have been feeling good.

Climate
change
anxiety
[CCA]

CCA1: Thinking about climate change makes it difficult for me to concentrate.
CCA2: Thinking about climate change makes it difficult for me to sleep.

CCA3: | have nightmares about climate change.

CCA4: | find myself crying because of climate change.

CCAS: | think, why can't | handle climate change better?

CCAG6: | go away by myself and think about why | feel this way about climate
change.

CCA7: | write down my thoughts about climate change and analyze them. [28]
CCAS8: | think, “l do react to climate change this way”

CCA9: My concerns about climate change make it hard for me to have fun with
my family or friends.

CCA10: | have problems balancing my concerns about sustainability with the
needs of my family.

CCA11: My concerns about climate change undermine my ability to work to my
potential.
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CCA12: My friends say | think about climate change too much.

Mental MHP1: | have recently lost much sleep over worry.

health MHP2: | have recently felt constantly under strain. (4]
problems MHP3: | have recently felt that | couldn’t overcome my difficulties

[MHP] MHP4: | have recently been feeling unhappy and depressed.

Source: Adopted from the literature.

5. Data Analysis and Results

5.1 Sample Characteristics

We noticed a few core sample characteristics to help understand the tendencies of the
population. The gender indicator shows a majority of males (n = 215 or 68.47%) against females (n
=99 or 31.53%). About age, a majority of respondents ranged between 21-30 years (n =12 or 38.85),
whereas a minimum number of respondents were less than 20 years (n = 26 or 8.28). Concerning
the types of entrepreneurial ventures, most entrepreneurs were from technology and IT startups (n

= 52 or 16.56%). In contrast, a minority of entrepreneurs (n

agribusiness and agri-tech (see details in Table 3).

= 22 or 7.01) contributed from

Table 3 Sample characteristics (n = 314).

Construct Category Frequency and percentage
Gender Male 215(68.47)
Female 99(31.53)
Age <20 26(8.28)
[years] 21-30 122(38.85)
31-40 88(28.03)
41-50 46(14.65)
51 and > 32(10.19)
Type of Technology and IT startups 52(16.56)
entrepreneurial Agri-business and agri-tech 22(7.01)
venture Renewable energy and sustainability 40(12.74)
Tourism and hospitality 28(8.92)
Fashion and handicrafts 31(9.87)
Education and ed-tech 41(13.06)
Social entrepreneurship 42(13.37)
Real estate and construction 30(9.55)
Food and beverages 28(8.92)

Source: Researchers’ own questionnaire’s calculation.

5.2 Measurement Model

In this study, we applied Structural Equation Modelling (SEM) as the primary statistical technique
for data analysis, as it allows for the simultaneous examination of complex relationships between

observed and latent variables. It is, therefore, predominantly suited for testing the study’s
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hypotheses related to the multidimensional nature of psychological and environmental factors such
as EA, MHP, CCA, and PWB. This method is appropriate given the study's theoretical framework,
which involves multiple constructs and interrelationships [59, 62]. The researchers observed the
measurement model, where we confirmed fundamental aspects, i.e., composite reliability (CR),
factor loadings (>0.7), and average variance extracted (AVE) in the light of the recommendations of
[59]. These aspects are regarded as good contributions to establishing reliability and convergent
validity. As a result of these aspects, we found a majority of constructs appeared to be above the
recommended threshold values (>0.70) [59]. Contrary to expectations, a few items, such as EA4,
EA7, EA10, EA12, EA15, EA18, EA20, EA21, CCA3, CCA5, CCA7, CCA9, PWB4, PWB7, PWB10 and
PWB11, were not above the required values (>0.70). Therefore, we decided to delete them
permanently to avoid any issues with the analysis (Table 4). Moreover, the values of AVE for all the
constructs are noted to be greater than 0.50 (>0.50), and CR’s values are above 0.70 (>0.70) of the
threshold values. Besides, the values of Cronbach’s alpha (a) are also noticed above the suggested
values (>0.70) for all the constructs, which is adequate [59].

Table 4 Measurement model.

Construct Iltem code Factor loadings CR AVE a
EA1 0.899
EA2 0.882
EA3 0.880
EAS5 0.871
EA6 0.862
EA8 0.843
. EA9 0.832
Eco-anxiety [EA] 0.955 0.752 0.873
EA11 0.829
EA13 0.811
EA14 0.800
EAl16 0.792
EA17 0.788
EA19 0.771
EA22 0.763
CCAl 0.867
CCA2 0.855
CCA4 0.842
Climate change CCA6 0.832
) 0.939 0.689 0.832
anxiety [CCA] CCAS8 0.811
CCA10 0.802
CCA11 0.798
CCA12 0.771
MPH1 0.872
Mental health
MPH2 0.869 0.920 0.743 0.809
problems [MHP]
MPH3 0.858
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MPH4 0.849

PWB1 0.891

PWB2 0.872

PWB3 0.866
Psy./chologlcal well- PWB5 0.841 0.948 0.721 0.855
being [PWB] PWB6 0.832

PWB8 0.822

PWB9 0.817

PWB12 0.786
Source: Calculated by the authors.
Note(s): Deleted items: EA4, EA7,EA10, EA12, EA15, EA18, EA20, EA21, CCA3, CCAS5, CCA7, CCA9,
PWB4, PWB7, PWB10, PWB11.
AVE = summation of the square of the factor loadings.

CR = square of the summation of the factor loadings.
a = Cronbach’s alpha.

In addition, to ensure the square root of the AVE with overall correlations between all constructs,
we conducted discriminant validity (DV) through the criterion of [63]. As a result, overall correlations
between all variables go from 0.563 to 0.673, less than the square root of AVE approximations,
which are 0.603-0.833 (Table 5). These values postulate a strong association of variables with their
corresponding indicators and suggest a good DV [62]. Besides, the correlations between exogenous
variables appeared to be less than 0.85, which satisfied the DV [64].

Table 5 Discriminant validity.

Constructs 1 2 3 4

1. Eco-anxiety 0.833

2. Climate change anxiety 0.653 0.808

3. Mental health problems 0.563 0.673 0.715

4. Psychological well-being 0.609 0.589 0.586 0.603

Source: Calculated by the authors.
Note: “Diagonals represent the square root of the AVE while the other entries represent the
correlations.”

5.3 Structural Model
5.3.1 Model Fitness

Well-known researchers such as [62, 65] strongly recommend that researchers ensure their
model's fitness before assessing the hypotheses. Pursuing the same pattern, we noted the model
fitness by ensuring important model fit indices, i.e., CMIN (2.031), GFI (0.917), AGFI (0.923), NFI
(0.919), CFI (0.933), and RMSEA (0.029) (see Table 6 and Figure 2), which ensured an absolute
fitness/good fitness of the model.
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Table 6 Goodness of fit indices.

Model fit indices - CMIN/df GFI AGFI NFI CFI RMSEA
. . 2.031 0.917 0.923 0.919 0.933 0.029
Achieved values [Required values]
[<3] [>0.90] [>0.90] [>0.90] [>0.90] [<0.05]

Source: Calculated by the authors.

Note: “CMIN = x?/chi-square/df; df = degrees of freedom; GFl = goodness-of-fit index; AGFI =
adjusted goodness-of-fit index; NFI = normed fit index; CFl = comparative fit index; RMSEA =
root mean square error of approximation”.

EA
Hizp.
3“0.539
el
MHP
CMIN/X2=2.031 's%\
GFI=0.917 Yo
- AGFI=0.923 %
o NF1=0.919
2 CFI=0.933
RMSEA=0.029
A
&
Y
&
PWB
H4-;B:-0033

CAA @

Figure 2 Structural path model. Source: Calculated by the authors. Note(s): EA = Eco-
anxiety; CAA = Climate change anxiety; MHP = Mental health problems; PWB =
Psychological well-being; CMIN = x?/chi-square/df; df = degrees of freedom; GFl =
goodness-of-fit index; AGFI = adjusted goodness-of-fit index; NFI = normed fit index; CFI
= comparative fit index; RMSEA = root mean square error of approximation.

5.3.2 Hypotheses Assessment

The researchers used a structural equation model (SEM), in which path analysis is a significant
tool to assess the hypotheses [59]. The results demonstrate a positive effect of EA on MHP, which
supported the H1 (H1 =B =0.539; P < 0.01). On the other hand, EA is found to be a negative predictor
of PWB (H2 =3 =-0.005; P > 0.01). As such, H2 is supported. Furthermore, the effect of CCA on MHP
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is positive (H3 = B = 0.667; P < 0.01), which means H3 is accepted. Finally, on the positive side
expectations, the effect of CCA on PWB appears to be negative, which rejected H4 (H4 =  =-0.033;
P > 0.01). Therefore, H4 is also supported (Table 7 and Figure 2).

Table 7 Hypotheses confirmation.

H.No IVs Path DVs Estimate SE CR P-value Assessment
. Mental health .
H1 Eco-anxiety - 0.539 0.133 4.045 0.000 Established
problems
. Psychological .
H2 Eco-anxiety - ) -0.005 0.004 1.414 0.158 Established
well-being
Climate ch Mental health
H3 Imate change entaln®a™ 0667  0.159 4204 0.000 Established
anxiety problems
Climate ch Psychological
H4 imatechange  , TSYCNOIOBICAT 1033 0015 2190 0.029  Established
anxiety well-being

Source: Authors’ own estimation.
Note: “IVs = independent variables; DVs = dependent variables; SE = standard error; CR = critical
ratio; p = significance level; Significance level = p < 0.05".

6. Discussion

Based on quantitative assessments, this study investigated the impact of factors such as EA and
CCA on MHP and PWB among Egyptian entrepreneurs. The findings of the survey underline the
positive effect of EA on MHP. These results align with several domain studies, such as [3, 16, 24, 42,
43], which confirm the positive links between EA and MHP. The positive relationship between EA
and MHP can be credited to the intense emotional and psychological responses provoked by
environmental concerns. Witnessing grief, worrying about future generations, and anxiety about
pollution contribute to noteworthy emotional distress. The fear of rapid ecological changes, growing
natural disasters, and unpredictable weather generates a persistent sense of insecurity and fear.
Frustration with political inaction and others' failure to defend the environment leads to irritation
and hopelessness. Social conflicts and isolation due to frequent negotiations about climate concerns
further exacerbate anxiety and depression. Physical symptoms, such as muscle tension and poor
sleep, along with obsessive thoughts and diminished daily functioning, exemplify the profound
impact of EA on mental well-being. These constructs together highlight how EA is established
through several emotional, cognitive, and physical symptoms, significantly contributing to mental
health problems.

The study's findings confirm the negative effect of EA on entrepreneurs' PWB. Likewise, these
negative results align with numerous domain scholars who unveil EA as a massive resistance to the
development of PWB [16, 24-27]. According to the results, EA affects Egyptian entrepreneurs'
attention regarding their entrepreneurial targets. They cannot enjoy their daily routines and remain
under frequent pressure. Due to EA and worry, they have not slept well and do not feel they are
making a difference in the world. They are unable to make their own choices regarding their
entrepreneurial actions. They think of themselves as hopeless due to their EA problems. They have
become down and miserable, and their self-esteem is in steady decline.
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Furthermore, the results confirm a positive effect of CCA on MHP. The literature also reinforces
these results [5, 52-55]. In light of the findings, Egyptian entrepreneurs' thoughts on climate change
makes concentrating problematic. They are discerning about climate change, which makes them
anxious and affects their ability to sleep well. Many have negative thoughts and feel they cannot
handle climate change better due to their existing negative associations. They leave by themselves
and reflect on why they think this way about climate change. They write down their thoughts about
climate change and analyze them. Their concerns concerning climate change make it hard for them
to have fun with their family or friends. They confront massive problems in balancing their
apprehensions about sustainability with the requirements of their family. Moreover, their anxieties
regarding climate change destabilize their ability to work with potential.

Finally, CCA appears to be a negative predictor of PWB. These results are in line with existing
literature, such as [14, 18, 32, 34, 54]. These negative results suggest that CCA ruins the PWB of
entrepreneurs because they are frightened by the dangerous effects of climate change. CCA also
raises their worries and tensions regarding completing tasks and projects related to their businesses.
Finally, entrepreneurs confront difficulties where their problems, i.e., trouble sleeping and
emotional distress, are increasing due to CCA. Ultimately, these issues decrease the PWB of
entrepreneurs.

7. Conclusion

The study's overall findings unveil a positive effect of EA on MHP and a negative impact on
entrepreneurs’ PWB. Moreover, the study confirms a positive effect of CCA on MHP but a negative
effect on entrepreneurs’ PWB. In the study, the development of MHP can be possible through EA
and CCA. However, both EA and CCA are negative predictors of entrepreneurs’ PWB. These severely
hinder and disturb the quality of life and well-being.

The study's practical implications are that mental health professionals must incorporate EA into
their practice, proposing targeted interventions and support tailored to those experiencing growing
fears about climate change. This can include healing options to address EA, helping individuals
manage their concerns more efficiently. The study's findings support policymakers and mental
health practitioners in developing policies regarding reducing stress, anxiety, and fears about
climate change among entrepreneurs. Workplace wellness programs and resilience training become
crucial for entrepreneurs, who are predominantly vulnerable to the psychological impacts of EA.
These options can give entrepreneurs the tools and strategies required to cope with EA, thus
improving their PWB and ability to sustain their businesses. Policymakers must consider the mental
health implications of EA when developing environmental and economic strategies, confirming that
passable support systems are in place. Community support is essential; creating support and
allocating resources and groups to local organizations can provide individuals with a platform for
communal experiences and mutual support, nurturing a sense of community and resilience.
Companies can alleviate EA by espousing and promoting sustainable practices, representing their
commitment to tackling climate change. By admitting and addressing the mental health challenges
related to EA, these practical measures can help create a more robust and well-supported
population that is better fortified to face the challenges posed by climate change.

With regard to the theoretical implications, the study underlines the complex association
between EA, MHP, and PWB. These results contribute to the broader understanding of
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environmental stressors, i.e., climate change can affect psychological states, strengthening the idea
that EA is an impactful MHP. Moreover, the negative impact of EA on entrepreneurs' PWB exerts a
need to enlarge existing theories of entrepreneurial psychology and occupational stress to embrace
environmental anxieties. These results could lead to more inclusive frameworks that better clarify
the external environmental factors that affect individual mental health and occupational
performance. Finally, the study's findings will enrich the depth of the literature by adding an
empirical assessment from a developing context.

The study contains several limitations, as the conceptual framework needs to have a concerned
theory to underprop the model of the study. The study is restricted to cross-sectional data gathered
through a survey tool. Also, the study is limited to a few variables, specifically EA, CCA, MHP, and
PWB. Besides, the study's respondents only focused on Egyptian entrepreneurs who were engaged
in different activities. Hence, there may be issues of generalizability. Finally, the conclusions of the
study are based on 314 valid cases.

In the future, more longitudinal studies must be conducted to enrich the validity of the results.
Forthcoming studies should apply related theories, such as stress and coping theory and
environmental identity theory, which can provide a solid foundation for studying the effects of EA
and CCA on entrepreneurs' mental health and psychological well-being and underpin the conceptual
framework. Other constructs, such as entrepreneurial culture, environmental pollution,
environmental behavior, climate change mitigation, etc., should be investigated in future studies.
Other respondents in other fields, such as medicine, education, and health, could also be included.
Furthermore, the sample size must be extended in future studies to generalize the results.
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