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Computing the eigenvectors needed for a commute-time embedding using the
truncated SVD is expensive when the problem is nontrivial. One may use ap-
proximate eigenvectors instead, and significant computational savings may re-
sult; in particular Krylov subspaces have been suggested for this purpose. One
may witness that global features of the graph emerge before local detail is re-
solved. We show that this heterogeneous resolution of graph features is an
innate property of Krylov subspace approximations. Error of global structure
shrinks at an asymptotically faster rate than the error of local detail. We also
notice that a similar behavior results for other Krylov subspace approximations
of dimension reduction methods that use eigenvector projections.
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