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Survey measures: 
Survey item wording for measures included in our study. 
Climate change anxiety 
Over the last 2 weeks, how often have you been bothered by the following problems, when thinking about climate change?
· Feeling nervous, anxious or on edge 
· Not being able to stop or control worrying 
· Worrying too much 
· Feeling afraid  
· Unable to stop thinking about future climate change  
· Unable to stop thinking about past events related to climate change 
· Unable to stop thinking about climate change 
· Difficulty sleeping
· Difficulty enjoying social situations with family and friends
· Difficulty working and/or studying
· Feeling anxious about the impact of your personal behaviours on climate change  
· Feeling anxious about your personal responsibility to help address climate change 
· Feeling anxious that your personal behaviours will do little to help fix climate change 
Response scale: 0 = not at all, 1 = several of the days, 2 = over half the days, 3 = nearly every day
Efficacy
Instructions: Please rate the extent you agree or disagree with the following statements (1 = strongly disagree, 7 = strongly agree):
Self-efficacy
· There are things I can do that can make a difference in reducing the negative consequences of the climate crisis
· My individual actions will contribute to a solution of the climate crisis
Collective efficacy
· Individuals can collectively stop the negative consequences of the climate crisis
· People can together, through joint effort, achieve the goal of preventing the negative consequences of the climate crisis
Participative efficacy 
· I believe that I, as an individual, can provide an important contribution so that, together, we can prevent the negative consequences of the climate crisis
· I believe that I, as an individual, can provide a significant contribution so that, through joint actions, we can stop the negative consequences of the climate crisis
Collective action
Instructions: In the past year, how often have you done the following behaviours? Please give your response from 0 (never) to 100 (at every opportunity)
· Joined a protest march
· Written a letter to a member of parliament
· Considered changing who you would vote for because of climate change matters
· Expressed your view about climate change openly to friends and family
· Expressed your view about climate change openly to strangers
· Tried to change somebody’s mind about climate change
· Signed a petition online or in person
· Expressed your own thoughts or shared information about climate change on social media
Response options: Sliding scale from 0 (never) to 100 (at every opportunity) 
Eco-emotions
Instructions: For each of the words below, move the cursor to indicate how the issue of climate change makes you feel. 
· Scared, Worried, Afraid, Anxious
· Frustrated, Mad, Irritated, Angry
· Depressed, Miserable, Sad, Upset 
· Hopeful, Optimistic, Encouraged, Determined	
Response scale: Sliding scale from 0/Not at all this way to 100/A great deal
Climate inequality beliefs 
Instructions: Please rate the extent you agree or disagree with the following statements: 
· Climate change will make global inequality worse 
· There is inequality in who causes climate change and who will be most affected by its consequences 
· There is inequality in who benefits from high-emission activities and who is burdened by environmental decline  
Response options: 1 (strongly disagree) to 7 (strongly agree) 
Worry
Brief Penn State Worry Questionnaire
Instructions: Rate each of the following statements on a scale of 1 (not at all typical of me) to 5 (very typical of me). Please do not leave any item blank.
· Many situations make me worry
· I know I should not worry about things, but I just cannot help it
· When I am under pressure I worry a lot
· I have been a worrier all my life
· I notice that I have been worrying about things 
Response options: 1 (not at all typical of me) to 5 (very typical of me)






Table S1
 Results from Principal Components Analysis on efficacy items. 
	 
	UK
	US

	There are things I can do that can make a difference in reducing the negative consequences of the climate crisis
	.837
	.840

	My individual actions will contribute to a solution of the climate crisis
	.854
	.862

	Individuals can collectively stop the negative consequences of the climate crisis
	.845
	.849

	People can together, through joint effort, achieve the goal of preventing the negative consequences of the climate crisis
	.843
	.849

	I believe that I, as an individual, can provide an important contribution so that, together, we can prevent the negative consequences of the climate crisis
	 .922
	 .913

	I believe that I, as an individual, can provide a significant contribution so that, through joint actions, we can stop the negative consequences of the climate crisis
	 .869
	 .883

	% variance explained 
	74.31%
	 75.11%


Note. Only one component was extracted during Principal Component Analysis. 







S2.
Hierarchical climate anxiety model
We conducted a hierarchical CFA model with the four dimensions of climate anxiety set to predict a higher-order latent climate anxiety factor for both the UK and US samples. 
[bookmark: _Hlk156891629]For the UK sample, when the variance standardisation method was used, model fit statistics were not obtained and factor loading coefficients were deemed unreliable according to a warning message populated in R. This occurred because the hierarchical model did not converge. When the marker method was used for comparison, model fit statistics were obtained (χ2(61) = 123.70, CFI = .96, TLI = .95, RMSEA [90% CI] = .06 [.05, .08], SRMR = .07), but some estimated standardised variances were negative, indicating that this model was mis-specified (Chen et al., 2001; Rindskopf, 1984). 
For the US sample, when the variance standardisation method was used, model fit statistics were: χ2(61) = 207.70, CFI = .94, TLI = .93, RMSEA [90% CI] = .09 [.08, .11], SRMR = .08. However, in this model, some factor loadings were uninterpretable. The affective items had strong standardised factor loadings (.80-.87) that were non-significant (p’s of .245-.250), and the affective factor had a high (.97) though non-significant (p = .275) factor loading on the higher-order factor, and an implausible unstandardised factor loading (4.128). When the marker method was used for comparison, the model fit statistics remained the same, but factor loadings for affective symptoms were significant. A chi-square difference test revealed that the four-dimensional model had significantly better fit than the hierarchical model: χ2(2) = 57.79, p < .001. Overall, these findings indicate that the four-dimensional climate anxiety model fit our UK and US samples best. 







Table S3.
Results from CFA testing a measurement model with all variables used in our research (including the climate anxiety dimensions, eco-anxiety, eco-anger, eco-depression, eco-hope, worry, climate inequality beliefs, collective action, and efficacy).
	
	2 (df)
	CFI
	TLI
	RMSEA
	90% CI RMSEA
	SRMR

	UK sample
	2406.51 (1158)
	.93
	.92
	.05
	[.05, .05]
	.07

	
	
	
	
	
	
	

	US sample
	2647.32 (1158) 
	.93 
	 .92
	.05  
	[.05, .06] 
	 .07

	
	
	
	
	
	
	


Note. Robust versions of 2, CFI, TLI, and RMSEA values are presented.












Table S4. 
Demonstrating invariance across binary gender.
	UK 
	
	
	
	
	US
	
	

	Gender: Men = 245, women = 251
	Gender: Men = 244, women = 253

	
	χ2 (df)
	CFI
	ΔCFI
	RMSEA
	ΔRMSEA
	SRMR
	ΔSRMR
	χ2 (df)
	CFI
	ΔCFI
	RMSEA
	ΔRMSEA
	SRMR
	ΔSRMR

	Configural[footnoteRef:2]  [2: A warning message appears when conducting this analysis using Lavaan, stating “the variance-covariance matrix of the estimated parameters (vcov) does not appear to be positive definite! The smallest eigenvalue (=2.571505e16) is close to zero. This value may be a symptom that the model is not identified”. We investigated this warning message and did not find any unusual data or results (e.g., high multicollinearity) that could affect our measurement model. Thus, we present the results from this analysis as they appear in R. ] 

	182.95 (118)
	.964
	--
	.062
	--
	.054
	--
	234.36 (118) 
	.953
	--
	.085
	--
	.057
	--

	Metric 
	189.40 (127)
	.964
	.000
	.059
	-.003
	.059
	.005
	233.31 (127) 
	.955
	.002
	.080
	-.005
	.063
	.006

	Scalar 
	203.60 (136)
	.962
	-.002
	.058
	-.001
	.061
	.002
	244.34 (136) 
	.956
	.001
	.077
	-.003
	.063
	.000


Note. Darker green = good fit, lighter green = satisfactory fit, and red = poor fit
Table S5. 
Full correlation matrix from UK sample. 
	  
	1.
	2. 
	3.
	4.
	5.
	6.
	7.
	8.
	9.
	10.
	11.
	12.
	13.
	14.

	1. Affective symptoms
	--
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 

	2. Rumination
	.55***
	--
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 

	3. Behavioural symptoms
	.59***
	.30***
	--
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 

	4. Personal impact anxiety
	.52***
	.51***
	.27***
	--
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 

	5. Eco-anxiety 
	.40***
	.40***
	.15**
	.46***
	--
	 
	 
	 
	 
	 
	 
	 
	 
	 

	6. Eco-anger
	.35***
	.41***
	.15**
	.42***
	.76***
	--
	 
	 
	 
	 
	 
	 
	 
	 

	7. Eco-depression
	.41***
	.37***
	.19***
	.46***
	.79***
	.78***
	--
	 
	 
	 
	 
	 
	 
	 

	8. Eco-hope
	.15**
	.26***
	.05
	.18***
	.30***
	.30***
	.22***
	--
	 
	 
	 
	 
	 
	 

	9. Climate inequality beliefs
	.15**
	.16***
	.09*
	.27***
	.41***
	.45***
	.43***
	.08
	--
	 
	 
	 
	 
	 

	10. Efficacy
	.16***
	.23***
	.09*
	.21***
	.36***
	.27***
	.24***
	.40***
	.19***
	--
	 
	 
	 
	 

	11. Collective action
	.32***
	.38***
	.17***
	.34***
	.50***
	.58***
	.43***
	.33***
	.32***
	.26***
	--
	 
	 
	 

	12. Worry
	.32***
	.21***
	.21***
	.33***
	.34***
	.22***
	.29***
	.02
	.14**
	.07
	.07
	--
	 
	 

	13. Age
	-.10*
	-.09*
	-.10*
	-.02
	-.03
	-.02
	.02
	.02
	-.07
	.09*
	-.07
	-.18***
	--
	 

	14. Gender
	.05
	-.03
	.01
	-.02
	.13**
	.03
	.05
	.01
	-.07
	.08
	-.09
	.28***
	.02
	--

	15. Financial hardship
	.11*
	.13**
	.15**
	.05
	.09*
	.06
	.03
	.00
	.03
	.01
	.06
	.20***
	-.19***
	.11*

	M (SD)
	0.25 (0.41)
	0.21 (0.37)
	0.17 (0.35)
	0.34 (0.49)
	41.86 (28.96)
	39.71 (29.10)
	29.24 (26.24)
	24.52 (22.43)
	5.27 (1.22)
	5.01 (1.24)
	17.53 (16.35)
	2.86 (1.22)
	--
	--


Note. N ranged from 496 (due to pairwise deletion) to 501. *p < .05, ** p < .01, ***p < .001. 

Table S6. 
Full correlation matrix from US sample. 
	  
	1.
	2. 
	3.
	4.
	5.
	6.
	7.
	8.
	9.
	10.
	11.
	12.
	13.
	14.

	1. Affective symptoms
	--
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 

	2. Rumination
	.69***
	--
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 

	3. Behavioural symptoms
	.63***
	.37***
	--
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 

	4. Personal impact anxiety
	.61***
	.67***
	.32***
	--
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 

	5. Eco-anxiety 
	.53***
	.46***
	.25***
	.51***
	--
	 
	 
	 
	 
	 
	 
	 
	 
	 

	6. Eco-anger
	.43***
	.39***
	.25***
	.44***
	.79***
	--
	 
	 
	 
	 
	 
	 
	 
	 

	7. Eco-depression
	.55***
	.44***
	.33***
	.51***
	.83***
	.83***
	--
	 
	 
	 
	 
	 
	 
	 

	8. Eco-hope
	.11*
	.16***
	.02
	.18***
	.20***
	.17***
	.15**
	--
	 
	 
	 
	 
	 
	 

	9. Climate inequality beliefs
	.24***
	.24***
	.12**
	.31***
	.53***
	.53***
	.47***
	.04
	--
	 
	 
	 
	 
	 

	10. Efficacy
	.20***
	.23***
	.06
	.32***
	.34***
	.19***
	.19***
	.35***
	.30***
	--
	 
	 
	 
	 

	11. Collective action
	.37***
	.46***
	.23***
	.47***
	.48***
	.51***
	.45***
	.25***
	.35***
	.31***
	--
	 
	 
	 

	12. Worry
	.45***
	.30***
	.25***
	.38***
	.47***
	.36***
	.48***
	.01
	.29***
	.14**
	.17***
	--
	 
	 

	13. Age
	-.22***
	-.16***
	-.09
	-.20***
	-.18***
	-.14**
	-.16***
	.08
	-.25***
	-.02
	-.15**
	-.24***
	--
	 

	14. Gender
	.22***
	.09*
	.13**
	.18***
	.28***
	.18***
	.22***
	-.03
	.14**
	.20***
	.11*
	.31***
	.01
	--

	15. Financial hardship
	.23***
	.22***
	.20***
	.25***
	.18***
	.19***
	.17***
	.00
	.17***
	.08
	.24***
	.23***
	-.16***
	.11*

	M (SD) 
	0.37 (0.53) 
	0.29 (0.49) 
	0.27 (0.53) 
	0.43 (0.59) 
	46.21 (32.50)
	42.03 (33.57)
	31.05 (29.43)
	22.86 (21.90)
	5.35 (1.46)
	4.68 (1.34)
	20.76 (19.11)
	3.04 (1.34)
	--
	 --


Note. N ranged from 497 (due to pairwise deletion) to 508. *p < .05, ** p < .01, ***p < .001.

Analyses including outliers, excluding failed attention check participants. 
Table S7. 
Model fit for 4-factor and 1-factor Hogg Climate Anxiety Scale, including outliers (excluding participants who failed attention checks).
	
	2 (df)
	CFI
	TLI
	RMSEA
	90% CI RMSEA
	SRMR

	UK sample
	 
	 
	 
	 
	 
	 

	4-factor
	85.46 (59)
	.99
	.99
	.04
	[.02, .06]
	.04

	1-factor
	825.17 (65) 
	.69
	.62
	.21
	[.19, .22] 
	.13

	US sample
	 
	 
	 
	 
	 
	 

	4-factor
	147.88 (59)
	.97
	.96
	.07
	[.06, .09]
	.04

	1-factor
	966.35 (65) 
	.70
	.64
	.23
	[.22, .24]
	.12


Note. Robust versions of 2, CFI, TLI, and RMSEA values are presented.











Table S8. 
Fully standardised factor loadings from Confirmatory Factor Analysis of the Hogg Climate Anxiety Scale, including outliers, excluding participants who failed attention checks.
	
	Affective symptoms
	Rumination
	Behavioural symptoms
	Personal impact anxiety

	 
	UK
	US
	UK
	US
	UK
	US
	UK
	US

	Feeling nervous, anxious or on edge
	.821
	.866
	 
	 
	 
	 
	 
	 

	Not being able to stop or control worrying
	.836
	.908
	 
	 
	 
	 
	 
	 

	Worrying too much
	.874
	.915
	 
	 
	 
	 
	 
	 

	Feeling afraid
	.762
	.838
	 
	 
	 
	 
	 
	 

	Unable to stop thinking about future climate change
	 
	 
	.838
	.881
	 
	 
	 
	 

	Unable to stop thinking about past events related to climate change 
	 
	 
	.757
	.854
	 
	 
	 
	 

	Unable to stop thinking about climate change
	 
	 
	.862
	.865
	 
	 
	 
	 

	Difficulty sleeping
	 
	 
	 
	
	.751
	.795
	 
	 

	Difficulty enjoying social situations with family and friends
	 
	 
	 
	
	.884
	.866
	 
	 

	Difficulty working and/or studying
	 
	 
	 
	
	.855
	.900
	 
	 

	Feeling anxious about the impact of your personal behaviours on climate change
	 
	 
	 
	 
	 
	 
	.820
	.897

	Feeling anxious about your personal responsibility to help address climate change
	 
	 
	 
	 
	 
	 
	.902
	.919

	Feeling anxious that your personal behaviours will do little to help fix climate change
	 
	 
	 
	 
	 
	 
	.833
	.822


Table S9. 
Full correlation matrix from UK sample including outliers (still excluding those who failed the attention check)
	  
	1.
	2.
	3.
	4.
	5.
	6.
	7.
	8.
	9.
	10.
	11.
	12.
	13.
	14.

	1. Affective symptoms
	--
	
	
	
	
	
	
	
	
	
	
	
	
	

	2. Rumination
	.57***
	--
	
	
	
	
	
	
	
	
	
	
	
	

	3. Behavioural symptoms
	.71***
	.37***
	--
	
	
	
	
	
	
	
	
	
	
	

	4. Personal impact anxiety
	.54***
	.62***
	.30***
	--
	
	
	
	
	
	
	
	
	
	

	5. Eco-anxiety
	.37***
	.41***
	.14**
	.48***
	--
	
	
	
	
	
	
	
	
	

	6. Eco-anger
	.31***
	.36***
	.15***
	.40***
	.75***
	--
	
	
	
	
	
	
	
	

	7. Eco-depression
	.42***
	.38***
	.24***
	.48***
	.78***
	.77***
	--
	
	
	
	
	
	
	

	8. Eco-hope
	.13**
	.24***
	.02
	.19***
	.32***
	.31***
	.23***
	--
	
	
	
	
	
	

	9. Climate inequality beliefs
	.13**
	.15***
	.07
	.23***
	.41***
	.46***
	.43***
	.08
	--
	
	
	
	
	

	10. Efficacy
	.15***
	.24***
	.05
	.23***
	.36***
	.25***
	.24***
	.41***
	.17***
	--
	
	
	
	

	11. Collective action
	.31***
	.43***
	.14**
	.41***
	.50***
	.55***
	.43***
	.35***
	.25***
	.27***
	--
	
	
	

	12. Worry
	.34***
	.22***
	.25***
	.32***
	.34***
	.23***
	.32***
	.04
	.14***
	.08
	.09*
	--
	
	

	13. Age
	-.12**
	-.10*
	-.11*
	-.07
	-.06
	-.03
	-.01
	.01
	-.08
	.07
	-.07
	-.18***
	--
	

	14. Gender
	.04
	-.03
	.02
	-.04
	.13**
	.03
	.04
	.01
	-.05
	.09*
	-.10*
	.26***
	.01
	--

	15. Financial hardship
	.12**
	.11*
	.11*
	.08
	.11*
	.05
	.05
	.01
	.02
	.02
	.07
	.19***
	-.20***
	.10*

	
	
	
	
	
	
	
	
	
	
	
	
	
	
	

	M (SD) 
	0.32 
(0.51)
	0.27
 (0.47) 
	0.24 
(0.52)
	0.39
 (0.58)
	43.07 (29.37)  
	40.53 (29.56) 
	30.54 (27.15) 
	24.95 (22.75) 
	5.27 (1.24) 
	5.03 (1.25) 
	18.68 (17.60) 
	2.90 (1.23) 
	--
	--


Note. N ranged from 526 (due to pairwise deletion) to 531.  *p < .05, ** p < .01, ***p < .001.

Table S10. 

Full correlation matrix from US sample including outliers (still excluding those who failed the attention check)
	  
	1.
	2. 
	3.
	4.
	5.
	6.
	7.
	8.
	9.
	10.
	11.
	12.
	13.
	14.

	1. Affective symptoms
	--
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 

	2. Rumination
	.67***
	--
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 

	3. Behavioural symptoms
	.70***
	.42***
	--
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 

	4. Personal impact anxiety
	.60***
	.70***
	.37***
	--
	
	
	
	
	
	
	
	 
	 
	 

	5. Eco-anxiety 
	.47***
	.44***
	.27***
	.49***
	--
	
	
	
	
	
	
	 
	 
	 

	6. Eco-anger
	.40***
	.38***
	.25***
	.45***
	.78***
	--
	
	
	
	
	
	 
	 
	 

	7. Eco-depression
	.53***
	.45***
	.37***
	.51***
	.82***
	.82***
	--
	
	
	
	
	 
	 
	 

	8. Eco-hope
	.09
	.16***
	.02
	.18***
	.19***
	.17***
	.13**
	--
	
	
	
	 
	 
	 

	9. Climate inequality beliefs
	.24***
	.25***
	.14**
	.30***
	.52***
	.53***
	.48***
	.04
	--
	
	
	 
	 
	 

	10. Efficacy
	.15***
	.23***
	.05
	.28***
	.31***
	.18***
	.16***
	.36***
	.30***
	--
	
	 
	 
	 

	11. Collective action
	.32***
	.45***
	.21***
	.48***
	.49***
	.53***
	.45***
	.25***
	.35***
	.30***
	--
	 
	 
	 

	12. Worry
	.47***
	.31***
	.30***
	.38***
	.48***
	.37***
	.49***
	.01
	.30***
	.14**
	.18***
	--
	
	

	13. Age
	-.15***
	-.16***
	-.06
	-.20***
	-.19***
	-.15***
	-.16***
	.09*
	-.24***
	-.01
	-.17***
	-.23***
	--
	

	14. Gender
	.19***
	.08
	.13**
	.18***
	.29***
	.19***
	.22***
	-.04
	.13***
	.19***
	.12**
	.31***
	-.01
	--

	15. Financial hardship
	.20***
	.22***
	.21***
	.23***
	.19***
	.20***
	.18***
	.02
	.17***
	.09*
	.25***
	.23***
	-.16***
	.12**

	M (SD) 
	0.44 (0.65) 
	0.32 (0.55) 
	0.32 (0.63) 
	0.47 (0.66)
	46.92 (32.69) 
	42.83 (33.86) 
	32.19 (30.18) 
	23.00 (22.28) 
	5.37 (1.47)
	4.68 (1.36)
	21.16 (19.54)
	3.09 (1.35)
	--
	--



Note. N ranged from 514 (due to pairwise deletion) to 528.  *p < .05, ** p < .01, ***p < .001.
Table S11. 
Distinct associations between climate anxiety dimensions and related constructs from multiple linear regression analyses, including multivariate outliers (including those who failed attention checks). 
	
	Affective symptoms
	Rumination
	Behavioural symptoms
	Personal impact anxiety

	 
	UK
	US
	UK
	US
	UK
	US
	UK
	US

	Eco-anxiety
	.24***
	.33***
	.15**
	.05
	-.18**
	-.10
	.31***
	.29***

	Eco-anger
	.16*
	.21**
	.15**
	.05
	-.10
	-.03
	.24***
	.30***

	Eco-depression
	.24***
	.33***
	.07
	.01
	-.05
	.02
	.32***
	.30***

	Eco-hope
	.05
	-.03
	.21***
	.11
	-.11
	-.06
	.06
	.14*

	Climate inequality beliefs
	.01
	.10
	.00
	.04
	-.01
	-.03
	.23***
	.22***

	Efficacy
	.04
	.01
	.17**
	.07
	-.08
	-.08
	.13*
	.25***

	Collective action
	.10
	-.06
	.28***
	.24***
	-.10
	.02
	.21***
	.34***

	Worry
	.23***
	.47***
	-.07
	-.12*
	.04
	-.06
	.23***
	.20***


Note. Multicollinearity between the climate anxiety dimensions was assessed and met (zero-order correlations were below .80, VIF statistics were below 10, and tolerance values were greater than .10). *p < .05, **p < .01, ***p < .001.
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