It Is A Sin To Marry A Non-Christian
I Corinthians 9:5
Is it right for a Christian to marry one who is not a Christian?  The answer is "no."  I Corinthians 9:5 reads, "Have we not power to lead about a sister, a wife, as well as other apostles, and as the brethren of the Lord, and Cephas?"

The fact that Paul specifies he had the power (right) to take a sister (a Christian) for a wife, shows it would not have been right for him to marry a woman who was not a sister.  Someone might say that indeed, Paul had the right to marry a sister, but he didn't have to, the same way Paul had a right "to forbear working" (v.6), yet he didn't choose to in this case (vs.15,18).  Their point is that a right doesn't always imply a requirement, which is true.  But the parallel in verse 5 is that Paul had the right to get married, but he that could forgo his right to marriage if he so chose.  However, if he did decide to get married, he could only have chosen a "wife that is a believer" (ASV); that is explicitly specified.  Why else would Paul have stipulated "a sister"?
Some have made the point that Paul was only saying he could only take a believing wife on a preaching trip, but does anybody really believe that if a preacher is married to an unbeliever, he cannot take her with him whenever he preaches?  When you consider that Paul is single when writing this, and that he says it in the context of his right to take support when preaching, it is obvious that Paul is stating his right to have a family and take financial support for that family, just like any other Christian would have that right.
Two Parallels
Let me give some parallels to illustrate.  In discussing a law that says all dogs must be fenced, someone might point out the law also says "an owner can walk his dog on a leash."  What would that stipulation mean?  It would mean the owner has the right to walk his dog on the street (outside of the fence), but that he didn’t have to exercise that right; he might choose to never walk his dog.  But if he did walk his dog, the dog would have to be on a leash; that is required.  That is easy to understand.  Then why not likewise with I Corinthians 9:5?

Alabama state law says a 15 year old has the right to drive a car “with a learner’s permit, and with an adult in the car."  We all recognize that is saying he has the right to drive a car, but since it is a right (not a requirement), he does not have to drive.  However, the two stipulations specified are not optional.  If the young man choses to drive, he must have his learner’s permit, and he must have an adult with him at all times.  Similarly, everybody ought to be able to see the parallel that the stipulation “a sister" in I Corinthians 9:5 makes it a sin (transgression of the law, I John 3:4) to marry a wife that is not a sister.

What If Already Married To An Unbeliever?
What about a Christian that is already married to an unbeliever?  Does this mean the believer should leave the unbeliever?  Absolutely not!  I Corinthians 7:12-13 reads "... If any brother hath a wife that believeth not, and she be pleased to dwell with him, let him not put her away.  And the woman which hath an husband that believeth not, and if he be pleased to dwell with her, let her not leave him."

David Sinned When He Married Bathsheba, But Was Allowed To Keep Her
Some use I Corinthians 7:12-13 to argue it is not a sin for a Christian to marry a non-Christian.  They reason that if it is right to stay in a marriage with an unbeliever, it must not be a sin to marry an unbeliever in the first place.  But their assumption can be disproved by the case of David.  II Samuel 12:9,10 makes it clear David sinned when he married Bathsheba, but he was definitely allowed to stay in the marriage.

A mistake is made when this type of situation is paralleled with the case of a man who unscripturally divorces his wife and remarries.  The difference in the two is that in the case of marrying an unbeliever, it is unlawful to enter into the union, but the existing union itself is not unlawful (I Corinthians 7:14), while in the case of divorce and remarriage, it is unlawful to enter into the union, the existing union itself is unlawful (Mark 6:18), and the sexual relations following the initiation of the marriage are unlawful (Matthew 19:9). So in the former case, the Christian must repent of his action of entering into the marriage with the non-Christian, but since the union itself is lawful, he must stay in the marriage (I Corinthians 7:12-13).  In the case of the latter, the adultery needs to be stopped, and the marriage union must be dissolved (no they cannot continue to live as husband and wife under the same roof as long as they abstain from sexual contact).
Other Illustrations

You sin when you swear to do something (Matthew 5:34, James 5:12) and you must repent, but that doesn’t mean you don’t have to follow through on your agreement.  Also, God didn’t want the Israelites to have a King, but he gave them what they asked for (to their detriment).  Likewise God does not want us to marry a non-Christian, but if we choose to make that decision, we have to live with the consequences of our sinful decision.
Why Even Raise The Question Answered In I Corinthians 7:12-15?

Not only does I Corinthians 7:12-15 not teach it is right for a Christian to marry an unbeliever, Paul’s answer in this passage that a Christian should stay with an unbeliever (if already married to them) likely presupposes it is a sin to marry a non-Christian, else why would the Corinthians have thought they might have to leave their non-Christian spouses, if they didn’t understand it was a sin to marry them in the first place?  Nichol and Whiteside put that this way, “Paul’s injunction in I Corinthians 7:12-15 that a believer should not forsake an unbelieving companion is thought by some to justify mixed marriages; but the reverse is true, else why should the believer think that he should leave the unbeliever?  Two unbelievers marry, and later one becomes a Christian.  The thought would naturally come to the Christin under such circumstances, - if it is wrong for the Christian to marry an unbeliever, is it right to live with an unbeliever? – with any other view, how could such a question arise?”

I Corinthians 7:14 seems to confirm this when it makes the argument that these type unions are lawful, “else were your children unclean" (illegitimate).  Why would anybody have reason to even think the children produced from such a relationship would be illegitimate, unless it was because it was a sin to enter into the marriage in the first place?  This brings out another difference between the scenarios of marrying an unbeliever, and divorce and remarriage.  In the case of unscriptural divorce and remarriage, God would look upon any children produced as illegitimate, since the couple has no more sexual right to each other than two single people just shacking up.

Conclusion
If God so chooses, he can make it wrong for a Christian to marry an unbeliever, but if they do marry an unbeliever, wrong for them to divorce/separate.  In this case, I Corinthians 9:5 proves God did just exactly that.  It is only left up to us to obey.  While studying this question, please also consider the following other passages:  I Corinthians 7:39, 15:33, Nehemiah 10:30, and Deuteronomy 7:3-4.
