We as the children of God, born into His divine family are commanded in Matthew 28:19

Go ye therefore, and teach all nations, baptizing them in the name of the Father, and of the Son, and of the Holy Ghost:

Baptism alone cannot save a soul. 

A person must first confess their sins, and repent of their sins (meaning to have Godly sorrow for their sins to the point that they are willing to turn away from their sins forever) before they are truly a candidate for Baptism.

Recorded in Matthew 3:8 we find that 

John the Baptist said to those who wish to be baptized:

Bring forth therefore fruits meet for repentance:

In other words, be sorry to a point that you are willing to forsake all sin in your life.

Not much after John had said these words, along came Jesus Christ… and 

Matthew

13 ¶ Then cometh Jesus from Galilee to Jordan unto John, to be baptized of him.

14  But John forbad him, saying, I have need to be baptized of thee, and comest thou to me?

15  And Jesus answering said unto him, Suffer it to be so now: for thus it becometh us to fulfil all righteousness. Then he suffered him.

16  And Jesus, when he was baptized, went up straightway out of the water: and, lo, the heavens were opened unto him, and he saw the Spirit of God descending like a dove, and lighting upon him:

17  And lo a voice from heaven, saying, This is my beloved Son, in whom I am well pleased.

Matthew 28:19

Go ye therefore, and teach all nations, baptizing them in the name of the Father, and of the Son, and of the Holy Ghost:
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