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Abstract— A robot operating in the world constantly receives
information about its environment in the form of new measure-
ments at every time step. Smoothing-based estimation methods
seek to optimize for the most likely robot state estimate using all
measurements up till the current time step. Existing methods
solve for this smoothing objective efficiently by framing the
problem as that of incremental unconstrained optimization.
However, in many cases observed measurements and knowledge
of the environment is better modeled as hard constraints
derived from real-world physics or dynamics. A key challenge
is that the new optimality conditions introduced by the hard
constraints break the matrix structure needed for incremental
factorization in these incremental optimization methods.

Our key insight is that if we leverage primal-dual methods,
we can recover a matrix structure amenable to incremental
factorization. We propose a framework ICS that combines
a primal-dual method like the Augmented Lagrangian with
an incremental Gauss Newton approach that reuses previ-
ously computed matrix factorizations. We evaluate ICS on a
set of simulated and real-world problems involving equality
constraints like object contact and inequality constraints like
collision avoidance.

I. INTRODUCTION

Localization and state estimation are increasingly formu-
lated as smoothing problems since the use of such meth-
ods tends to lead to increased efficiency and accuracy [1].
Typically, the smoothing objective is formulated as a MAP
inference problem over a graph whose nodes are the un-
known state variables and edges encode sensor measurement
information. For Gaussian models, MAP inference results in
a sparse, unconstrained nonlinear least squares optimization
[2]. Such problems can be solved incrementally [3, 4], i.e. as
new measurements arrive at each time step, without having
to re-solve from scratch. However, in many cases observed
measurements and knowledge about the environment would
be better modeled as hard constraints in the optimization.
These can either be constraints imposed by physics, such as
robots must not violate dynamics or teleport through objects,
or these can be constraints imposed by certain sensors, such
as contact measurements. We address the problem of satis-
fying such constraints within the framework of incremental
optimization to allow for efficient and precise inference from
measurements arriving at each time step.
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Fig. 1. (a) Mobile robot navigating down a corridor: Enforcing inequality
constraints would restrict the space of possible robot trajectory estimates to
those not in collision. (b) Robot arm manipulating an object with uncertain
pose: Enforcing equality constraints would restrict the space of possible
poses to those in contact with robot gripper.

Consider the problem of a robot manipulating an object
whose pose is uncertain (Fig. I(b)). There are two primary
ways to sense object pose: one using a noisy and often
occluded vision system, and another using a precise contact
sensor placed on the arm. Under a typical unconstrained
optimization framework, contact sensor measurements would
be incorporated as high confidence cost priors, or an equiv-
alent of penalty terms in the optimization [5]. However,
this need not guarantee satisfaction of these terms, which
depends on ratio of their weights relative to other cost terms
in the objective. Too disproportionate a ratio can lead to
ill-conditioning, causing numerical issues. Moreover, it is
not straightforward to incorporate inequality constraints in
the unconstrained framework—e.g. a robot moving down a
corridor must lie within corridor boundaries even in presence
of a drifting state estimate indicating otherwise (Fig. I(a)).

The unconstrained incremental optimization framework is
an incremental Gauss-Newton method that relies on updating
sparse matrix factorizations of the Jacobians efficiently, with-
out needing to re-factorize at each time step [3]. These oper-
ations are no longer possible when constraints, i.e., Karush-
Kuhn-Tucker (KKT) conditions [6] are introduced. Our key
idea is to leverage primal-dual methods and work around this
limitation by splitting the optimization in two separate steps.
The primal step retains the structure of unconstrained non-
linear least squares, amenable to incremental Gauss Newton
methods. The dual step is simply a gradient ascent step which
is incremental in nature. As a result, constraints are precisely
satisfied without having to recompute solutions from scratch
every time step.

We propose a framework ICS for doing incremental con-
strained smoothing. ICS combines a primal-dual method like



the Augmented Lagrangian [7] with an incremental Gauss
Newton approach that reuses previously computed matrix
factorizations [3]. ICS works as follows: at each time step t,
the robot receives new measurements and constraints, it then
incrementally updates state estimates for times 1 : t reusing
matrix factorizations from previous step and performing al-
ternating primal-dual updates to convergence at current step.
Hence, at any given time, it maintains a solution consistent
with all measurements received so far without having to re-
solve for all constraints. Our main contributions are:

1) Introduce incremental constrained smoothing problem.
2) Propose a primal dual framework with incremental

Gauss Newton steps for solving the problem.
3) Provide empirical evaluation against baselines for state

estimation applications.

II. RELATED WORK

Simultaneous Localization and Mapping (SLAM) problem
has been well studied for several decades [1]. Early methods
were based on the well-known extended Kalman Filter [8, 9].
However, such filtering-based methods had difficulty scaling
due to the curse of dimensionality [10, 11]. Eventually it
was recognized that by leveraging inherent sparsity, it was
possible to solve SLAM as a smoothing problem tractably
as a large but sparse nonlinear optimization over the entire
robot trajectory [12, 13]. While this enables handling a large
numbers of poses, solving it as a batch optimization requires
factorizing a large Jacobian matrix composed of all previous
measurements every new time step and is dependent on
having a good linearization point. To address this, Kaess
et al. [3] proposed incremental smoothing and mapping
(iSAM) that solved this problem incrementally by updating
the existing factorization with new measurements as opposed
to factorizing from scratch, enabling real-time optimization.

Above methods formulate the problem as a MAP inference
over a factor graph resulting in an unconstrained nonlinear
optimization problem. Within this framework, measurements
are incorporated as weighted terms in overall cost that pe-
nalizes deviation of predicted measurements from observed
values [2]. In many cases, however, observed measure-
ments or knowledge about the environment can be better
modeled as hard constraints in the optimization problem.
Some recent methods [14–17] have been proposed towards
incorporating hard constraints into the factor graph frame-
work. Cunningham et al. [14] perform hybrid elimination to
solve a system of equations with mixed unconstrained and
equality constraint factors. Ta et al. [15] too solve for mixed
unconstrained and equality constraint factors by utilizing a
special QR factorization within a SQP framework. Jimenez
et al. [17] extend to inequality constraints by treating active
inequalities as equality constraints in an active set. Choud-
hary et al. [16] solve for a distributed constrained objective
using ADMM within a factor graph framework.

All these methods [14–17], however, are formulated for
solving a batch optimization objective. It isn’t clear how
these can extend to incremental solutions wherein matrix
factorizations from previous time steps are to be reused

to avoid re-solving from scratch. Another set of related
batch optimization techniques utilize Lagrangian duality for
certifying optimality in SLAM solutions [18, 19]. A related
work by Bai et al. [20] formulates incremental SLAM as
a cycle/constraint selection problem finding an optimal set
of consistent transformations. This differs from our use of
incremental denoting reuse of matrix factorizations from
previous time steps.

III. PROBLEM FORMULATION

Maximum a posteriori (MAP) inference for localization
(or SLAM) problems with Gaussian noise models is equiv-
alent to solving a nonlinear least-squares problem [2]. For
a factor graph, MAP inference involves maximizing product
of all factor graph potentials, that is,

x̂ = argmax
x

m∏
i=1

φi(x) (1)

Assuming that φi(x) are all Gaussian factors corrupted by
zero-mean, normally distributed noise,

φi(x) ∝ exp

{
−1

2
||fi(x)− zi||2Σi

}
⇒ x̂ = argmin

x

1

2

m∑
i=1

||fi(x)− zi||2Σi

(2)

where, fi(x) is a likelihood function predicting the expected
measurement given the state, zi is the actual measurement,
and || · ||Σi

is the Mahalanobis distance with measurement
covariance Σi.

A. Unconstrained nonlinear least-squares

The optimization objective in Eq. 2 is an unconstrained
nonlinear least-squares minimization. For general nonlinear
functions fi(x), this objective is non-convex. However, if
we have a reasonable initial guess available, we can use
nonlinear optimization methods like Gauss-Newton (GN)
to converge to a global minimum where gradient of the
optimization objective equals 0. GN proceeds by linearizing
measurement functions fi(·) at each iteration using a first-
order Taylor expansion as,

fi(x) = fi(x
0 + δx) ≈ fi(x0) + Fiδx (3)

where, x0 is the linearization point, Fi = ∂fi(x)
∂x

∣∣∣
x0

is the

measurement Jacobian, and δx = x − x0 the state update
vector. Substituting the Taylor expansion back into Eq. 2,

δx∗ = argmin
δx

m∑
i=1

||Fiδx−
(
zi − fi(x0)

)
||2Σi

= argmin
δx

1

2

m∑
i=1

||Aiδx− bi||22

= argmin
δx

1

2
||Aδx− b||22

(4)

where,

Ai = Σ
−1/2
i Fi , bi = Σ

−1/2
i

(
zi − fi(x0

i )
)

(5)
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<latexit sha1_base64="15ljRBvV6YHkKl7jo0dYR7dExaI=">AAAB7XicbVDLSgNBEOyNrxhfUY96GAyCp7AbBT0GvHiMYB6QLGF2MpuMmccyMyuEJf/gxYMiXv0fb/6Nk2QPmljQUFR1090VJZwZ6/vfXmFtfWNzq7hd2tnd2z8oHx61jEo1oU2iuNKdCBvKmaRNyyynnURTLCJO29H4dua3n6g2TMkHO0loKPBQspgRbJ3U6g2xELhfrvhVfw60SoKcVCBHo1/+6g0USQWVlnBsTDfwExtmWFtGOJ2WeqmhCSZjPKRdRyUW1ITZ/NopOnfKAMVKu5IWzdXfExkWxkxE5DoFtiOz7M3E/7xuauObMGMySS2VZLEoTjmyCs1eRwOmKbF84ggmmrlbERlhjYl1AZVcCMHyy6ukVasGl9Xa/VWlfprHUYQTOIMLCOAa6nAHDWgCgUd4hld485T34r17H4vWgpfPHMMfeJ8/fMuO8w==</latexit>

y
<latexit sha1_base64="JV7Xy/uzB1dRgpSgdbMk4Yu6p5M=">AAAB6HicbVBNS8NAEJ3Ur1q/qh71sFgETyWpgh4LXjy2YGuhDWWznbRrN5uwuxFK6C/w4kERr/4kb/4bt20O2vpg4PHeDDPzgkRwbVz32ymsrW9sbhW3Szu7e/sH5cOjto5TxbDFYhGrTkA1Ci6xZbgR2EkU0igQ+BCMb2f+wxMqzWN5byYJ+hEdSh5yRo2VmpN+ueJW3TnIKvFyUoEcjX75qzeIWRqhNExQrbuemxg/o8pwJnBa6qUaE8rGdIhdSyWNUPvZ/NApObfKgISxsiUNmau/JzIaaT2JAtsZUTPSy95M/M/rpia88TMuk9SgZItFYSqIicnsazLgCpkRE0soU9zeStiIKsqMzaZkQ/CWX14l7VrVu6zWmleV+mkeRxFO4AwuwINrqMMdNKAFDBCe4RXenEfnxXl3PhatBSefOYY/cD5/AN2djNs=</latexit>

R(t)
<latexit sha1_base64="LQNGq8XBY/xjG6Je/EEw3+uon98=">AAAB7nicbVA9TwJBEJ3DL8Qv1FKLjcQEG3KHJlqS2FiiESEBJHvLHmzY27vszpmQCz/CxkJjbP09dv4bF7hCwZdM8vLeTGbm+bEUBl3328mtrK6tb+Q3C1vbO7t7xf2DBxMlmvEGi2SkWz41XArFGyhQ8lasOQ19yZv+6HrqN5+4NiJS9ziOeTekAyUCwShaqXn3mJbxbNIrltyKOwNZJl5GSpCh3it+dfoRS0KukElqTNtzY+ymVKNgkk8KncTwmLIRHfC2pYqG3HTT2bkTcmqVPgkibUshmam/J1IaGjMOfdsZUhyaRW8q/ue1EwyuuqlQcYJcsfmiIJEEIzL9nfSF5gzl2BLKtLC3EjakmjK0CRVsCN7iy8vkoVrxzivV24tS7TiLIw9HcAJl8OASanADdWgAgxE8wyu8ObHz4rw7H/PWnJPNHMIfOJ8/uFaPCw==</latexit>

R(t)T

<latexit sha1_base64="RRRDNIbfEpNkLgBRjmeeM5UW5SY=">AAAB8nicbVBNS8NAEN34WetX1aMeFotQLyWpgh4LXjxW6RekadlsN+3STTbsToQS8jO8eFDEq7/Gm//GbZuDtj4YeLw3w8w8PxZcg21/W2vrG5tb24Wd4u7e/sFh6ei4rWWiKGtRKaTq+kQzwSPWAg6CdWPFSOgL1vEndzO/88SU5jJqwjRmXkhGEQ84JWAk97GfphW4zPrNbFAq21V7DrxKnJyUUY7GoPTVG0qahCwCKojWrmPH4KVEAaeCZcVeollM6ISMmGtoREKmvXR+coYvjDLEgVSmIsBz9fdESkKtp6FvOkMCY73szcT/PDeB4NZLeRQnwCK6WBQkAoPEs//xkCtGQUwNIVRxcyumY6IIBZNS0YTgLL+8Stq1qnNVrT1cl+tneRwFdIrOUQU56AbV0T1qoBaiSKJn9IreLLBerHfrY9G6ZuUzJ+gPrM8f3taQ3Q==</latexit>

G(t)T

<latexit sha1_base64="IObaYiXch7TjSIIz7Vk5xBBhg1Y=">AAAB8nicbVBNS8NAEN34WetX1aMeFotQLyWpgh4LHvRYoV+QpmWz3bRLN9mwOxFKyM/w4kERr/4ab/4bt20O2vpg4PHeDDPz/FhwDbb9ba2tb2xubRd2irt7+weHpaPjtpaJoqxFpZCq6xPNBI9YCzgI1o0VI6EvWMef3M38zhNTmsuoCdOYeSEZRTzglICR3Pt+mlbgMus3s0GpbFftOfAqcXJSRjkag9JXbyhpErIIqCBau44dg5cSBZwKlhV7iWYxoRMyYq6hEQmZ9tL5yRm+MMoQB1KZigDP1d8TKQm1noa+6QwJjPWyNxP/89wEglsv5VGcAIvoYlGQCAwSz/7HQ64YBTE1hFDFza2YjokiFExKRROCs/zyKmnXqs5VtfZ4Xa6f5XEU0Ck6RxXkoBtURw+ogVqIIome0St6s8B6sd6tj0XrmpXPnKA/sD5/AM28kNI=</latexit>

H(t)T

<latexit sha1_base64="n/Cfdb/mYcthTpWtwL3cR1Q4fso=">AAAB8nicbVBNS8NAEN34WetX1aMeFotQLyWpgh4LXnqs0C9I07LZbtqlm03YnQgl5Gd48aCIV3+NN/+N2zYHbX0w8Hhvhpl5fiy4Btv+tjY2t7Z3dgt7xf2Dw6Pj0slpR0eJoqxNIxGpnk80E1yyNnAQrBcrRkJfsK4/fZj73SemNI9kC2Yx80IyljzglICR3MYgTStwnQ1a2bBUtqv2AnidODkpoxzNYemrP4poEjIJVBCtXceOwUuJAk4Fy4r9RLOY0CkZM9dQSUKmvXRxcoavjDLCQaRMScAL9fdESkKtZ6FvOkMCE73qzcX/PDeB4N5LuYwTYJIuFwWJwBDh+f94xBWjIGaGEKq4uRXTCVGEgkmpaEJwVl9eJ51a1bmp1h5vy/WLPI4COkeXqIIcdIfqqIGaqI0oitAzekVvFlgv1rv1sWzdsPKZM/QH1ucPz0qQ0w==</latexit>

d(t)
<latexit sha1_base64="XVM75XirEIgtXmXAe/HYZLn8N+M=">AAAB8HicbVBNSwMxEJ2tX7V+VT3qIViEeim7VdBjwYvHCrZW2rVks2kbmmSXJCuUZX+FFw+KePXnePPfmLZ70NYHA4/3ZpiZF8ScaeO6305hZXVtfaO4Wdra3tndK+8ftHWUKEJbJOKR6gRYU84kbRlmOO3EimIRcHofjK+n/v0TVZpF8s5MYuoLPJRswAg2VnoIH9O0as6yrF+uuDV3BrRMvJxUIEezX/7qhRFJBJWGcKx113Nj46dYGUY4zUq9RNMYkzEe0q6lEguq/XR2cIZOrRKiQaRsSYNm6u+JFAutJyKwnQKbkV70puJ/Xjcxgys/ZTJODJVkvmiQcGQiNP0ehUxRYvjEEkwUs7ciMsIKE2MzKtkQvMWXl0m7XvPOa/Xbi0rjOI+jCEdwAlXw4BIacANNaAEBAc/wCm+Ocl6cd+dj3lpw8plD+APn8wecDZAp</latexit>

y
<latexit sha1_base64="JV7Xy/uzB1dRgpSgdbMk4Yu6p5M=">AAAB6HicbVBNS8NAEJ3Ur1q/qh71sFgETyWpgh4LXjy2YGuhDWWznbRrN5uwuxFK6C/w4kERr/4kb/4bt20O2vpg4PHeDDPzgkRwbVz32ymsrW9sbhW3Szu7e/sH5cOjto5TxbDFYhGrTkA1Ci6xZbgR2EkU0igQ+BCMb2f+wxMqzWN5byYJ+hEdSh5yRo2VmpN+ueJW3TnIKvFyUoEcjX75qzeIWRqhNExQrbuemxg/o8pwJnBa6qUaE8rGdIhdSyWNUPvZ/NApObfKgISxsiUNmau/JzIaaT2JAtsZUTPSy95M/M/rpia88TMuk9SgZItFYSqIicnsazLgCpkRE0soU9zeStiIKsqMzaZkQ/CWX14l7VrVu6zWmleV+mkeRxFO4AwuwINrqMMdNKAFDBCe4RXenEfnxXl3PhatBSefOYY/cD5/AN2djNs=</latexit>

(
<latexit sha1_base64="PUShaRw80u8ojux4CR20UTSzaRw=">AAAB6HicbVDLTgJBEOzFF+IL9ehlIjHhRHbRRI4kXjxCIo8ENmR2aGBkdnYzM2tCNnyBFw8a49VP8ubfOMAeFKykk0pVd7q7glhwbVz328ltbe/s7uX3CweHR8cnxdOzto4SxbDFIhGpbkA1Ci6xZbgR2I0V0jAQ2Ammdwu/84RK80g+mFmMfkjHko84o8ZKzfKgWHIr7hJkk3gZKUGGxqD41R9GLAlRGiao1j3PjY2fUmU4Ezgv9BONMWVTOsaepZKGqP10eeicXFllSEaRsiUNWaq/J1Iaaj0LA9sZUjPR695C/M/rJWZU81Mu48SgZKtFo0QQE5HF12TIFTIjZpZQpri9lbAJVZQZm03BhuCtv7xJ2tWKd12pNm9K9VoWRx4u4BLK4MEt1OEeGtACBgjP8ApvzqPz4rw7H6vWnJPNnMMfOJ8/a0WMpg==</latexit>

⇢1
<latexit sha1_base64="3KowpCv0oRPSCe5hNd+ZHbNbHbo=">AAAB7XicbVBNSwMxEJ3Ur1q/qh69BIvgqexWwR4LXjxWsB/QLiWbZtvYbLIkWaEs/Q9ePCji1f/jzX9j2u5BWx8MPN6bYWZemAhurOd9o8LG5tb2TnG3tLd/cHhUPj5pG5VqylpUCaW7ITFMcMlallvBuolmJA4F64ST27nfeWLacCUf7DRhQUxGkkecEuukdl+P1cAflCte1VsArxM/JxXI0RyUv/pDRdOYSUsFMabne4kNMqItp4LNSv3UsITQCRmxnqOSxMwE2eLaGb5wyhBHSruSFi/U3xMZiY2ZxqHrjIkdm1VvLv7n9VIb1YOMyyS1TNLloigV2Co8fx0PuWbUiqkjhGrubsV0TDSh1gVUciH4qy+vk3at6l9Va/fXlUY9j6MIZ3AOl+DDDTTgDprQAgqP8Ayv8IYUekHv6GPZWkD5zCn8Afr8AUXGjuU=</latexit> G(t)

<latexit sha1_base64="8Fy2QxgKEMeqIp+tRCCt+ZgDPGU=">AAAB7nicbVA9SwNBEJ2LXzF+RS21WAxCbMJdFLQMWGgZwZhAEsPeZi9Zsrd37M4J4ciPsLFQxNbfY+e/cZNcoYkPBh7vzTAzz4+lMOi6305uZXVtfSO/Wdja3tndK+4fPJgo0Yw3WCQj3fKp4VIo3kCBkrdizWnoS970R9dTv/nEtRGRusdxzLshHSgRCEbRSs2bx7SMZ5NeseRW3BnIMvEyUoIM9V7xq9OPWBJyhUxSY9qeG2M3pRoFk3xS6CSGx5SN6IC3LVU05Kabzs6dkFOr9EkQaVsKyUz9PZHS0Jhx6NvOkOLQLHpT8T+vnWBw1U2FihPkis0XBYkkGJHp76QvNGcox5ZQpoW9lbAh1ZShTahgQ/AWX14mD9WKd16p3l2UasdZHHk4ghMogweXUINbqEMDGIzgGV7hzYmdF+fd+Zi35pxs5hD+wPn8AadojwA=</latexit>

g(t)
<latexit sha1_base64="e5f47Q2H0TT+d8zauRid4rUeEk4=">AAAB7nicbVDLSgNBEOyNrxhfUY96GAxCvITdKOgx4MVjBPOAZA2zk0kyZHZ2mekVwpKP8OJBEa9+jzf/xkmyB00saCiquunuCmIpDLrut5NbW9/Y3MpvF3Z29/YPiodHTRMlmvEGi2Sk2wE1XArFGyhQ8nasOQ0DyVvB+Hbmt564NiJSDziJuR/SoRIDwShaqTV8TMt4Me0VS27FnYOsEi8jJchQ7xW/uv2IJSFXyCQ1puO5Mfop1SiY5NNCNzE8pmxMh7xjqaIhN346P3dKzq3SJ4NI21JI5urviZSGxkzCwHaGFEdm2ZuJ/3mdBAc3fipUnCBXbLFokEiCEZn9TvpCc4ZyYgllWthbCRtRTRnahAo2BG/55VXSrFa8y0r1/qpUO83iyMMJnEEZPLiGGtxBHRrAYAzP8ApvTuy8OO/Ox6I152Qzx/AHzucP2KiPIA==</latexit>

max

(
<latexit sha1_base64="PUShaRw80u8ojux4CR20UTSzaRw=">AAAB6HicbVDLTgJBEOzFF+IL9ehlIjHhRHbRRI4kXjxCIo8ENmR2aGBkdnYzM2tCNnyBFw8a49VP8ubfOMAeFKykk0pVd7q7glhwbVz328ltbe/s7uX3CweHR8cnxdOzto4SxbDFIhGpbkA1Ci6xZbgR2I0V0jAQ2Ammdwu/84RK80g+mFmMfkjHko84o8ZKzfKgWHIr7hJkk3gZKUGGxqD41R9GLAlRGiao1j3PjY2fUmU4Ezgv9BONMWVTOsaepZKGqP10eeicXFllSEaRsiUNWaq/J1Iaaj0LA9sZUjPR695C/M/rJWZU81Mu48SgZKtFo0QQE5HF12TIFTIjZpZQpri9lbAJVZQZm03BhuCtv7xJ2tWKd12pNm9K9VoWRx4u4BLK4MEt1OEeGtACBgjP8ApvzqPz4rw7H6vWnJPNnMMfOJ8/a0WMpg==</latexit>

(
<latexit sha1_base64="PUShaRw80u8ojux4CR20UTSzaRw=">AAAB6HicbVDLTgJBEOzFF+IL9ehlIjHhRHbRRI4kXjxCIo8ENmR2aGBkdnYzM2tCNnyBFw8a49VP8ubfOMAeFKykk0pVd7q7glhwbVz328ltbe/s7uX3CweHR8cnxdOzto4SxbDFIhGpbkA1Ci6xZbgR2I0V0jAQ2Ammdwu/84RK80g+mFmMfkjHko84o8ZKzfKgWHIr7hJkk3gZKUGGxqD41R9GLAlRGiao1j3PjY2fUmU4Ezgv9BONMWVTOsaepZKGqP10eeicXFllSEaRsiUNWaq/J1Iaaj0LA9sZUjPR695C/M/rJWZU81Mu48SgZKtFo0QQE5HF12TIFTIjZpZQpri9lbAJVZQZm03BhuCtv7xJ2tWKd12pNm9K9VoWRx4u4BLK4MEt1OEeGtACBgjP8ApvzqPz4rw7H6vWnJPNnMMfOJ8/a0WMpg==</latexit>

(
<latexit sha1_base64="PUShaRw80u8ojux4CR20UTSzaRw=">AAAB6HicbVDLTgJBEOzFF+IL9ehlIjHhRHbRRI4kXjxCIo8ENmR2aGBkdnYzM2tCNnyBFw8a49VP8ubfOMAeFKykk0pVd7q7glhwbVz328ltbe/s7uX3CweHR8cnxdOzto4SxbDFIhGpbkA1Ci6xZbgR2I0V0jAQ2Ammdwu/84RK80g+mFmMfkjHko84o8ZKzfKgWHIr7hJkk3gZKUGGxqD41R9GLAlRGiao1j3PjY2fUmU4Ezgv9BONMWVTOsaepZKGqP10eeicXFllSEaRsiUNWaq/J1Iaaj0LA9sZUjPR695C/M/rJWZU81Mu48SgZKtFo0QQE5HF12TIFTIjZpZQpri9lbAJVZQZm03BhuCtv7xJ2tWKd12pNm9K9VoWRx4u4BLK4MEt1OEeGtACBgjP8ApvzqPz4rw7H6vWnJPNnMMfOJ8/a0WMpg==</latexit>

(
<latexit sha1_base64="PUShaRw80u8ojux4CR20UTSzaRw=">AAAB6HicbVDLTgJBEOzFF+IL9ehlIjHhRHbRRI4kXjxCIo8ENmR2aGBkdnYzM2tCNnyBFw8a49VP8ubfOMAeFKykk0pVd7q7glhwbVz328ltbe/s7uX3CweHR8cnxdOzto4SxbDFIhGpbkA1Ci6xZbgR2I0V0jAQ2Ammdwu/84RK80g+mFmMfkjHko84o8ZKzfKgWHIr7hJkk3gZKUGGxqD41R9GLAlRGiao1j3PjY2fUmU4Ezgv9BONMWVTOsaepZKGqP10eeicXFllSEaRsiUNWaq/J1Iaaj0LA9sZUjPR695C/M/rJWZU81Mu48SgZKtFo0QQE5HF12TIFTIjZpZQpri9lbAJVZQZm03BhuCtv7xJ2tWKd12pNm9K9VoWRx4u4BLK4MEt1OEeGtACBgjP8ApvzqPz4rw7H6vWnJPNnMMfOJ8/a0WMpg==</latexit>

0 , (
<latexit sha1_base64="PUShaRw80u8ojux4CR20UTSzaRw=">AAAB6HicbVDLTgJBEOzFF+IL9ehlIjHhRHbRRI4kXjxCIo8ENmR2aGBkdnYzM2tCNnyBFw8a49VP8ubfOMAeFKykk0pVd7q7glhwbVz328ltbe/s7uX3CweHR8cnxdOzto4SxbDFIhGpbkA1Ci6xZbgR2I0V0jAQ2Ammdwu/84RK80g+mFmMfkjHko84o8ZKzfKgWHIr7hJkk3gZKUGGxqD41R9GLAlRGiao1j3PjY2fUmU4Ezgv9BONMWVTOsaepZKGqP10eeicXFllSEaRsiUNWaq/J1Iaaj0LA9sZUjPR695C/M/rJWZU81Mu48SgZKtFo0QQE5HF12TIFTIjZpZQpri9lbAJVZQZm03BhuCtv7xJ2tWKd12pNm9K9VoWRx4u4BLK4MEt1OEeGtACBgjP8ApvzqPz4rw7H6vWnJPNnMMfOJ8/a0WMpg==</latexit>

H(t)
<latexit sha1_base64="0eA7RzvUNbTKimV6fMwgmfy3xy8=">AAAB7nicbVDLSgNBEOz1GeMr6lEPg0GIl7AbBT0GvOQYwTwgWcPsZJIMmZ1dZnqFsOQjvHhQxKvf482/cZLsQRMLGoqqbrq7glgKg6777aytb2xubed28rt7+weHhaPjpokSzXiDRTLS7YAaLoXiDRQoeTvWnIaB5K1gfDfzW09cGxGpB5zE3A/pUImBYBSt1Ko9piW8nPYKRbfszkFWiZeRImSo9wpf3X7EkpArZJIa0/HcGP2UahRM8mm+mxgeUzamQ96xVNGQGz+dnzslF1bpk0GkbSkkc/X3REpDYyZhYDtDiiOz7M3E/7xOgoNbPxUqTpArtlg0SCTBiMx+J32hOUM5sYQyLeythI2opgxtQnkbgrf88ippVsreVblyf12snmVx5OAUzqEEHtxAFWpQhwYwGMMzvMKbEzsvzrvzsWhdc7KZE/gD5/MHqPKPAQ==</latexit>

h(t)
<latexit sha1_base64="0YH1gOfjpiB+MQbMVG9NPo0JLgk=">AAAB7nicbVDLSgNBEOyNrxhfUY96GAxCvITdKOgx4MVjBPOAZA2zk0kyZHZ2mekVwpKP8OJBEa9+jzf/xkmyB00saCiquunuCmIpDLrut5NbW9/Y3MpvF3Z29/YPiodHTRMlmvEGi2Sk2wE1XArFGyhQ8nasOQ0DyVvB+Hbmt564NiJSDziJuR/SoRIDwShaqTV6TMt4Me0VS27FnYOsEi8jJchQ7xW/uv2IJSFXyCQ1puO5Mfop1SiY5NNCNzE8pmxMh7xjqaIhN346P3dKzq3SJ4NI21JI5urviZSGxkzCwHaGFEdm2ZuJ/3mdBAc3fipUnCBXbLFokEiCEZn9TvpCc4ZyYgllWthbCRtRTRnahAo2BG/55VXSrFa8y0r1/qpUO83iyMMJnEEZPLiGGtxBHRrAYAzP8ApvTuy8OO/Ox6I152Qzx/AHzucP2jKPIQ==</latexit>

�xj
<latexit sha1_base64="OdbUrK5RG8CtBKQ8YwtvOkhyMZs=">AAAB83icbVDLSgNBEOyNrxhfUY96GAyCp7AbBT0GvHiMYB6QXcPs7CQZM/tgplcMS37DiwdFvPoz3vwbJ8keNLGgoajqprvLT6TQaNvfVmFldW19o7hZ2tre2d0r7x+0dJwqxpsslrHq+FRzKSLeRIGSdxLFaehL3vZH11O//ciVFnF0h+OEeyEdRKIvGEUjuW7AJVLydJ89THrlil21ZyDLxMlJBXI0euUvN4hZGvIImaRadx07QS+jCgWTfFJyU80TykZ0wLuGRjTk2stmN0/IqVEC0o+VqQjJTP09kdFQ63Hom86Q4lAvelPxP6+bYv/Ky0SUpMgjNl/UTyXBmEwDIIFQnKEcG0KZEuZWwoZUUYYmppIJwVl8eZm0alXnvFq7vajUj/M4inAEJ3AGDlxCHW6gAU1gkMAzvMKblVov1rv1MW8tWPnMIfyB9fkDBieRjg==</latexit>

�xj
<latexit sha1_base64="OdbUrK5RG8CtBKQ8YwtvOkhyMZs=">AAAB83icbVDLSgNBEOyNrxhfUY96GAyCp7AbBT0GvHiMYB6QXcPs7CQZM/tgplcMS37DiwdFvPoz3vwbJ8keNLGgoajqprvLT6TQaNvfVmFldW19o7hZ2tre2d0r7x+0dJwqxpsslrHq+FRzKSLeRIGSdxLFaehL3vZH11O//ciVFnF0h+OEeyEdRKIvGEUjuW7AJVLydJ89THrlil21ZyDLxMlJBXI0euUvN4hZGvIImaRadx07QS+jCgWTfFJyU80TykZ0wLuGRjTk2stmN0/IqVEC0o+VqQjJTP09kdFQ63Hom86Q4lAvelPxP6+bYv/Ky0SUpMgjNl/UTyXBmEwDIIFQnKEcG0KZEuZWwoZUUYYmppIJwVl8eZm0alXnvFq7vajUj/M4inAEJ3AGDlxCHW6gAU1gkMAzvMKblVov1rv1MW8tWPnMIfyB9fkDBieRjg==</latexit>

�xj
<latexit sha1_base64="OdbUrK5RG8CtBKQ8YwtvOkhyMZs=">AAAB83icbVDLSgNBEOyNrxhfUY96GAyCp7AbBT0GvHiMYB6QXcPs7CQZM/tgplcMS37DiwdFvPoz3vwbJ8keNLGgoajqprvLT6TQaNvfVmFldW19o7hZ2tre2d0r7x+0dJwqxpsslrHq+FRzKSLeRIGSdxLFaehL3vZH11O//ciVFnF0h+OEeyEdRKIvGEUjuW7AJVLydJ89THrlil21ZyDLxMlJBXI0euUvN4hZGvIImaRadx07QS+jCgWTfFJyU80TykZ0wLuGRjTk2stmN0/IqVEC0o+VqQjJTP09kdFQ63Hom86Q4lAvelPxP6+bYv/Ky0SUpMgjNl/UTyXBmEwDIIFQnKEcG0KZEuZWwoZUUYYmppIJwVl8eZm0alXnvFq7vajUj/M4inAEJ3AGDlxCHW6gAU1gkMAzvMKblVov1rv1MW8tWPnMIfyB9fkDBieRjg==</latexit>
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Fig. 2. Overview of set of operations involved at every new time step t of our ICS framework. (a) Step 1 updates to the most recent matrix factorization
R(t) and Jacobians G(t), H(t) based on new measurements and new equality, inequality constraints arriving at time step t. (b) Step 2 performs the
primal-dual updates iteratively until convergence to ensure that δx∗ satisfies the equality, inequality constraints within a threshold.

and, A, b are constructed by collecting all Ai, bi together
into one giant matrix, vector respectively. Once the linear
system is solved, x0 is updated according to x0 ← x0 + δx∗

and we iterate until convergence criteria are met.

B. Constrained nonlinear least-squares

Consider now the same least-squares objective as in Eq. 2
but now subject to a set of nonlinear equality and inequality
constraints,

x̂ =argmin
x

1

2

m∑
i=1

||fi(x)− zi||2Σi

s.t., gj(x) = 0 , j = 1, . . . p

hk(x) ≤ 0 , k = 1, . . . q

(6)

Linearizing measurement functions fi(·), gj(·), hk(·),
about a linearization point x0 similar to Eq. 3 would result
in a subproblem of form,

δx∗ =argmin
δx

1

2

m∑
i=1

||Aδx− b||22

s.t., Gδx+ g(x0) = 0

Hδx+ h(x0) ≤ 0

(7)

where, A, b are constructed by collecting all Ai, bi together
similar to the unconstrained case in Eqs. 4, 5. G ∈ Rp×n,
H ∈ Rq×n here are jacobians of equality, inequality con-
straints respectively, and g(·) ∈ Rp, h(·) ∈ Rq are equality,
inequality constraint evaluations at linearization point x0.

IV. APPROACH

We want to solve these optimization problems incremen-
tally, i.e. as measurements and constraints arrive. Section IV-
A illustrates how to solve the unconstrained subproblem in
Eq. 4 incrementally based on Givens rotations [3]. However,
the constrained subproblem in Eq. 7 presents an additional
challenge due to additional linearized equality/inequality
constraints. It no longer suffices to set the gradient to 0,
instead, the KarushKuhnTucker (KKT) conditions [6] need
to be satisfied. In Section IV-B, we show how to do this in
a manner that allows us to use Givens rotation to facilitate
incremental updates.

A. Incremental unconstrained optimization

The unconstrained objective in Eq. 4 is solved as,

∇δx
1

2
||Aδx− b||2 = 0

⇒ ATAδx = AT b
(8)

Eq. 8 is referred to as the normal equations. Since A is
typically sparse for localization (or SLAM) problems, we can
solve these normal equations efficiently using sparse matrix
factorization like QR decomposition [2, 3]. That is, factoring
m×n matrix A with m ≥ n as Q

[
R 0

]T
, and substituting

this factorization into the normal equations in Eq. 8,[
RT 0

]
QTQ

[
R
0

]
δx =

[
RT 0

]
QT b

⇒ RTRδx =
[
RT 0

] [d
e

]
⇒ Rδx = d

(9)

where Q is a m×m orthogonal matrix with QTQ = I , R is
a n× n upper triangular matrix, and d ∈ Rn, e ∈ R(m−n).

To solve this incrementally, when a new measurement
at time step t arrives, it is more efficient to modify the
previous time step factorization R(t−1) directly by QR-
updating instead of updating and refactoring entire matrix
A again [3]. Adding a new measurement row wT and
corresponding RHS γ at time t yields a new system that
is not yet in the correct factorized form,

A(t) ←
[
R(t−1)

wT

]
, b(t) ←

[
d(t−1)

γ

]
(10)

To convert A(t) into correct factorized form R(t), Givens
rotations [3] are applied to zero out the new rows wT

corresponding to new measurements at time step t. RHS of
Eq. 10 is simultaneously updated with the same rotations
to obtain d(t). This Givens rotations based updating of
the previous time step factorization R(t−1) provides the
basis of efficient incremental solutions for the unconstrained
problem [3]. In general, the maximum number of Givens
rotations needed for adding a new measurement row is n.
However, since both R(t−1), wT are sparse, only a constant
number of Givens rotations are needed.



B. Incremental constrained optimization
For solving the constrained nonlinear least-squares ob-

jective in Eq. 7 it is no longer sufficient to only satisfy
gradient of the quadratic objective becoming zero (Eq. 8).
Instead we must construct the Lagrangian and ensure the
KKT conditions are satisfied at optimality. However, directly
solving KKT equations does not retain the form in Eq. 9
amenable to incremental factorization. Instead, we rely on
primal-dual methods that essentially split the optimization in
two: a primal step and a dual step. Specifically, we use the
augmented Lagrangian/method of multipliers [7]. We start
by writing out the Lagrangian for Eq. 7,

L(δx, v, u) =
1

2
||Aδx− b||22 + vT

(
Gδx+ g(x0)

)
+

uT
(
Hδx+ h(x0)

)
(11)

where, v ∈ Rp, u ∈ Rq are the dual variables associated
with equality, inequality constraints respectively.

The augmented Lagrangian also includes additional aug-
mentation terms (for improved robustness) in the Lagrangian
of the form ρ1

2 ||Gδx + g(x0)||22 and ρ2
2 ||Hδx + h(x0)||22

corresponding to equality and inequality constraints respec-
tively. For simplicity of notations, we will absorb these
additional quadratic augmentation terms within ||Aδx− b||22
itself. That is, similar to the derivation in Eq. 5, the overall
A, b matrix, vector will now additionally include rows Ai, bi
with Ai =

√
ρ1
2 G, bi = −

√
ρ1
2 g(x0) and Ai =

√
ρ2
2 H ,

bi = −
√

ρ2
2 h(x0).

To satisfy KKT conditions at optimality, augmented
Lagrangian solves a maximin dual problem of the form
maxu≥0,v minδx L(δx, v, u). It solves this problem itera-
tively [7]: first, solving for δx by minimizing the Lagrangian
treating v, u as constants, followed by maximizing resultant
dual function treating δx as constant. This iterative update
process at each iteration j can be expressed as,

δxj = argminδx L(δx, vj−1, uj−1) (12a)

vj = vj−1 + ρ1(Gδxj + g(x0)) (12b)

uj = max
(
0, uj−1 + ρ2(Hδxj + h(x0))

)
(12c)

where, Eq. 12a is the primal update and Eqs. 12b, 12c are
the dual updates. The dual updates are simply projected
gradient ascent steps for maximizing the dual function
maxu≥0,v g(v, u) := maxu≥0,v L(δxj , v, u). This step is
incremental in nature. ρ1, ρ2 are the ascent step sizes that
appeared earlier as coefficients of the augmentation terms.
Note that the dual function g(v, u) requires inequality duals
to be u ≥ 0. This ensures that g(v, u) always lower bounds
the primal objective, and that maximizing g(v, u) approaches
the optimal primal objective [6].

Having split the optimization in Eq. 12, the primal update
can now be computed using Givens rotations similar to
Section IV-A. Expanding Eq. 12a we have

∇δxL(δx, vj−1, uj−1) = 0

⇒ ATAδxj −AT b+GT vj−1 +HTuj−1 = 0

⇒ ATAδxj = AT b−GT vj−1 −HTuj−1

(13)

Algorithm 1 ICS: Incremental Constrained Smoothing
for t = 1 to T do
Z1:t ← Z1:t−1 ∪ Zt

if !(batch) then
[R(t), d(t)] = givensUpdate(x(t−1),Zt, R

(t−1), d(t−1))
[G(t), g(t)] = partialJacobian(x(t−1),Zt, G

(t−1), g(t−1))
[H(t), h(t)] = partialJacobian(x(t−1),Zt, H

(t−1), h(t−1))
[δx∗, v∗, u∗] = primalDual(R(t), d(t), G(t), g(t), H(t), h(t), v(t-1), u(t-1))
x(t) ← x(t−1) + δx∗

v(t) ← v∗, u(t) ← u∗

else
while <!converged> do
[R(t), d(t)] = fullQR(x(t−1),Z1:t)
[G(t), g(t)] = fullJacobian(x(t−1),Z1:t)
[H(t), h(t)] = fullJacobian(x(t−1),Z1:t)
[δx∗, v∗, u∗] = primalDual(R(t), d(t), G(t), g(t), H(t), h(t), v(t-1), u(t-1))
x(t) ← x(t−1) + δx∗

v(t) ← v∗, u(t) ← u∗

end while
end if

end for

Function: primalDual(R(t), d(t), G(t), g(t), H(t), h(t), v(t−1), u(t−1))
Initialize: j ← 1, v0 ← v(t−1), u0 ← u(t−1)

while <!converged> do
R(t)T y = G(t)T vj−1 +H(t)T uj−1

R(t)δxj = d(t) − y
vj ← vj−1 + ρ1(G(t)δxj + g(t))

uj ← max
(

0, uj−1 + ρ2(H(t)δxj + h(t))
)

end while
return δxj , vj , uj

This form is similar to the normal equations in Eq. 8. Since
A is sparse, we can apply QR factorization to solve Eq. 13.
That is, factoring m×n matrix A with m ≥ n as Q

[
R 0

]T
,

and substituting this factorization in Eq. 13,

[RT 0]QTQ

[
R
0

]
δxj = [RT 0]QT b−GT vj-1 −HTuj-1

⇒ RTRδxj =
[
RT 0

] [d
e

]
−GT vj−1 −HTuj−1

⇒ Rδxj = d−R−T (GT vj−1 +HTuj−1)
(14)

Eq. 14 can hence be solved as an iterative two-step process,
a forward substitution followed by a back substitution, i.e.,

RT y = (GT vj−1 +HTuj−1) (15a)

Rδxj = d− y (15b)

This differs from the original normal equations solution that
involved only a single back substitution (Eq. 9).

Figure 2 provides an overview of the set of operations
involved at every new time step t of ICS. We need to update
the factorization R(t) and Jacobians G(t), H(t) once every
time step (Step 1), followed by solving for the primal, dual
updates iteratively until convergence (Step 2).

Algorithm 1 summarizes the overall incremental con-
strained smoothing method. It also shows periodic batch
steps that computes matrix factorization from scratch. These
steps may be triggered whenever we want to re-linearize past
states or update variable ordering to retain sparsity in the
factorization [3]. For simplicity, dual ascent step sizes ρ1, ρ2

are shown fixed in the algorithm. In practice, we use adaptive
step sizes for improved convergence. We make use of simple
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(a) (b)

Fig. 4. Factor graphs for (a) Simulated Contact Dataset (b) Simulated/Real-
world Navigation Dataset. Factors shown are prior (green), odometry (blue),
equality constraints (red) and inequality constraints (orange).

adaptation scheme where: (a) ρj = ρj−1 × g if constraint
violation decreases by less than a minimum change factor,
or (b) ρj = ρj−1 × 1/r if constraint violation increases.

V. RESULTS AND EVALUATION

We evaluate ICS qualitatively and quantitatively on metrics
like constraint violations, estimation accuracies and runtime
performance against an incremental unconstrained optimiza-
tion approach like iSAM [3]. We implemented ICS within
the iSAM C++ library. All evaluations are done on a laptop
with an Intel Core i7-7820HQ 2.9GHz processor.

A. Datasets and Baselines

We evaluate our approach on the following three datasets:
(1) Simulated Contact, (2) Simulated Navigation, and (3)
Real-world Navigation. For the simulated contact dataset
we enforce equality constraints like object contact, while
for simulated and real-world navigation datasets we enforce
inequality constraints like collision avoidance.

Fig. 4(a),(b) shows factor graphs for Simulated Contact
and Simulated/Real-world Navigation datasets respectively.
A factor graph is a bipartite graph with: variable nodes
x ∈ V (empty circles) and factor nodes φ ∈ U (filled
circles) [13]. In Fig. 4(a) state variables xt =

[
ptx p

t
y p

t
θ

]T
model the 2D pose of a circular object at time t being
pushed by a circular gripper. There are two measurements:
object odometry and contact sensor on the gripper. We model
contact measurements as equality constraint factors that
constrain the squared distance between object and gripper.

In Fig. 4(b) state variables xt =
[
ptx p

t
y p

t
θ

]T
models the

2D pose a mobile robot navigating inside a building. There
is one measurement: the robot odometry. We additionally
have inequality constraint factors that are piece-wise linear
constraints corresponding to boundaries of the corridor that
the robot is in currently. For now, we extract these corridor
constraints manually using the floor plan for both simulated
and real-world navigation datasets, and assume that we have
access to these constraints on the back-end.

We compare performance of ICS against an incremental
unconstrained optimization framework like iSAM [3]. For
comparison, equality/inequality constraint factors in ICS are
incorporated as regular unconstrained cost factors in iSAM.
We don’t include loop closure factors in any of the datasets
for simplicity of analysis. However, these can be incorporated
in both frameworks as additional binary factors to the graph.

Gaussian noise with σodom = 0.008, 0.294, 0.942 are
added to odometry measurements for datasets 1, 2, 3 respec-
tively. The convergence criteria for alternating primal dual
updates is set to ||Gδx + g||2 ≤ ε1 for equality constraints
and ||Hδx+h||2 ≤ ε2 for inequality constraints that are not
satisfied (i.e. > 0). ε1 is set as 10−6 (dataset 1), ε2 as 10−4

(datasets 2,3). Maximum allowed primal-dual iterations are
set to 100. ρ1 = 500 for dataset 1, and ρ2 = 20, 1 for datasets
2, 3 respectively. Adaptive dual ascent step size parameters
g, 1/r are set to 5, 0.1 respectively.

B. Performance accuracies

Fig. 3 shows performance accuracies on the Simulated
Contact dataset. Fig. 3(a), (b) qualitatively show estimated
object poses using ICS, iSAM respectively at four intermedi-
ate time steps where the gripper was in contact with object.
Incorporating contact as an equality constraint in ICS is able
to satisfy constraints more precisely (i.e. object in contact
with gripper) than incorporating it as an unconstrained factor
as in the case of iSAM. This can also be seen quantitatively
where lower mean constraint violations in Fig. 3(c) leads
to improved state estimates with lower RMSE absolute
trajectory errors (ATE) in Fig. 3(d).

Fig. 5 shows performance accuracies on the Simulated
Navigation dataset. Fig. 5(a) qualitatively show estimated
robot trajectory using ICS, iSAM at the final time step.
Incorporating corridor constraints as inequality constraints
is able to satisfy the constraint more precisely (i.e. collision-
free trajectories) than incorporating it as an unconstrained
factor. This can also be seen quantitatively where lower mean
constraint violations in Fig. 5(b) leads to improved state
estimates with lower RMSE ATE in Fig. 5(c).

Fig. 6 shows similar set of results as Fig. 5 but now on the
real-world MIT CSAIL 2D navigation dataset [21]. For our
evaluations, we treat the trajectory with loop closures as the
ground truth, and disable loop closures for all other runs. As
can be seen qualitatively in Fig. 6(a) ICS is able to satisfy
the constraint more precisely (i.e. collision-free trajectories).
This is also seen quantitatively in Fig. 6(b),(c) where lower
mean constraint violations leads to lower RMSE ATE values.
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Fig. 3. Dataset 1: Simulated Contact Performance Accuracies
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Fig. 5. Dataset 2: Simulated Navigation Performance Accuracies
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Fig. 6. Dataset 3: Real-world Navigation Performance Accuracies

The jumps in constraint violations as seen with iSAM in
Figs. 5(b), 6(b) happen as iSAM is correcting pure odometry
trajectory to minimize the overall unconstrained cost: a
combination of trajectory and constraint violation costs.

C. Effect of varying cost weights

Since constraints within iSAM are incorporated as costs or
soft constraints, the degree to which they are satisfied would
depend on their weights relative to other terms in the cost
function. Fig. 7 shows variation of mean constraint violations
and RMSE ATE values for iSAM, ICS with varying values
of ρ2 for Dataset 2. ρ2 is the weighting coefficient of
the augmentation term ρ2

2 ||Hδx + h||22 associated with the
inequality constraint factor. It can be seen that accuracy of an
unconstrained framework like iSAM is much more sensitive
to changes in this weighting. ICS ensures that constraint
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Fig. 7. Performance accuracies with varying cost weights (Dataset 2)
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Fig. 8. Runtime every time step for (a) Dataset 1 (equality constraints)
(b) Dataset 2 (inequality constraints) (c) Dataset 3 (inequality constraints)

violations lie under a set threshold irrespective of ρ2.

D. Runtime performance
Fig. 8 shows runtime of an incremental step in ICS/iSAM

against number of time steps. ICS is more computationally
expensive than iSAM, since iterative primal-dual iterations
need to be done every incremental step. However, in compar-
ison to a batch constrained solver (eg. active set method) that
solves for the KKT conditions directly, incrementally solving
for constraints will be more efficient for large matrices. This
is since a direct solution to the KKT conditions involves the
expensive operation of factorizing a matrix with (n+ p+ q)
rows/columns from scratch every time step, where n is the
dimension of ATA, and p, q are number of equality, active
inequality constraints respectively.

Note that ICS runtimes for dataset 1 (Fig. 8a) increases
more steadily compared to datasets 2, 3 (Figs. 8b,c). This
happens since equality constraints are always active for any
optimal point that is feasible, while inequality constraints
may or may not be active at optimal points that are feasible.

VI. DISCUSSIONS

We presented a framework ICS for incremental con-
strained smoothing. By combining a primal-dual method like
Augmented Lagrangian with an incremental Gauss Newton
reusing previously computed matrix factorizations, we were
able to satisfy hard constraints precisely within a threshold
without having to recompute solutions from scratch.

A current limitation is that of a fixed linearization point
for older states (similar to iSAM) making it unsuitable
for highly nonlinear problems. Future work would be to
explore the proposed approach within iSAM2 [4] that allows
for fluid relinearizations. Runtime performance of ICS can
also be further improved by exploiting sparsity in constraint
jacobians, locality in dual updates, and better step size
adaptation techniques.
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