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  Abstract       : Catastrophic or critical events, though rare, do occur and when they 

occur, they have devastating effects. The study of the critical 

 dynamics in complex systems is always interesting yet challenging. 

First, we present a brief overview of the random matrix 

 theory and correlated Wishart ensemble. Then, we use empirical 

data from environmental ozone layers and financial markets to study 

the evolution of cross-correlation structure patterns. Finally, we 

apply simple tools from random matrix theory to study the critical 

behavior in these dynamical systems. 
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