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In this talk we revisit transformations of distribution functions, focusing on the transformation 
introduced by Morillas (2005) for copulas and multivariate distribution functions. We study 
properties of in such a way distorted joint distribution functions, focusing specifically on the 
limiting behavior of component-wise maxima. Our main result is a characterization of the possible 
maximum domain of attraction limits for Morillas type distorted dependence structures, as well 
as sufficient conditions that allow to identify the specific limiting distribution in a given case. We 
discuss links and similarities to the construction of Archimedean copulas and their respective 
extreme-value behavior. Finally, the impact of distortions on multivariate risk measures will be 
investigated. 
This talk is based on joint work with Marius Hofert, Mélina Mailhot and Nahid Sadr. 
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