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 There may be a finite or infinite duality gap. The primal or  
dual may or may not attain their optima.

 There is no finite algorithm for solving SDP. There is a simplex 
algorithm, but it is not a finite algorithm. There is no direct 
analog of a “basic feasible solution” for SDP.

 Given rational data, the feasible region may have no rational 
solutions. The optimal solution may not have rational 
components or rational eigenvalues.
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