How has Jesus taught us to pray?

Once in a while we use to hear some Christians said, “Don’t ask me to pray. I don’t know how to pray.” Don’t they really know how to pray? Don’t they ever pray? In fact they know how to pray by themselves privately. They are just afraid of praying in public. They probably feel that they cannot use “high flow languages” as some public prayers use to pray in the Church. Of course private prayer (personal) and public prayer (intercessory) may not be the same. Some even pray in languages which people don’t understand. In fact “prayer” is “talking to God” We don’t need special methods or special languages in prayer. Just like talking to a friend we can talk to Him simply, freely as a child. We can pray in any language we know. God knows all languages. We don’t need translation for God. It is interesting to see the need of translation in the Church prayer. Translate for whom? Not for God but for audiences. Are we directing our prayer to audience or God? If we want audiences to understand what we are saying in our prayer, we may need many translations because many different nationalities are in the group or Church.
At least all Christians should know how to pray the prayer which Jesus has taught His disciples.
Matthew 6:5-13 (Luke 11:2-4)
"And when you pray, do not be like the hypocrites, for they love to pray standing in the synagogues and on the street corners to be seen by men. I tell you the truth, they have received their reward in full. But when you pray, go into your room, close the door and pray to your Father, who is unseen. Then your Father, who sees what is done in secret, will reward you. And when you pray, do not keep on babbling like pagans, for they think they will be heard because of their many words. Do not be like them, for your Father knows what you need before you ask him. 
"This, then, is how you should pray: "'Our Father in heaven, hallowed be your name, your kingdom come, your will be done on earth as it is in heaven. Give us today our daily bread. Forgive us our debts, as we also have forgiven our debtors. And lead us not into temptation, but deliver us from the evil one.' 
(Matthew Henry’s Commentary)

Now there were two great faults they were guilty of in prayer, against each of which we are here cautioned-vain-glory (v. 5-6); and vain repetitions, v. 7-8.

1. We must not be proud and vain-glorious in prayer, nor aim at the praise of men. 

What was the way and practice of the hypocrites? In all their exercises of devotion, it was plain, the chief thing they aimed at was to be commended by their neighbors, and thereby to make an interest for themselves. They pretended hereby to do honor to the place of their assemblies, but intended to do honor to themselves. They did not love prayer for its own sake, but they loved it when it gave them an opportunity of making themselves noticed. 
2. It is that they may be seen of men; not that God might accept them, but that men might admire and applaud them; and that they might easily get the estates of widows and orphans into their hands (who would not trust such devout, praying men?) and that, when they had them, they might devour them without being suspected (Matt 23:14); and effectually carry on their public designs to enslave the people. In our synagogue-worship, we must avoid everything that tends to make our personal devotion remarkable, as they that caused their voice to be heard on high, Isa 58:4. Public places are not proper for private solemn prayer.

3. What is the will of Jesus Christ in opposition to this. Humility and sincerity are the two great lessons that Christ teaches us; 
Instead of praying in the synagogues and in the corners of the streets, enter into thy closet, into some place of privacy and retirement. Isaac went into the field (Gen 24:63), Christ to a mountain, Peter to a housetop. No place amiss in point of ceremony, if it do but answer the end. Note, Secret prayer is to be performed in retirement, that we may be unobserved, and so may avoid ostentation; undisturbed, and so may avoid distraction; unheard, and so may use greater freedom.
Instead of doing it to be seen of men, pray to thy Father who is in secret; to me, even to me, Zech 7:5-6. The Pharisees prayed rather to men than to God.

In secret prayer we must have an eye to God, as present in all places; he is there in thy closet when no one else is there.

He will reward thee openly; they have their reward that do it openly, and thou shalt not lose thine for thy doing it in secret. Sometimes secret prayers are rewarded openly in this world.
4. The God we pray to is our Father by creation, by covenant; and therefore our addresses to him should be easy, natural, and unaffected. Let us come to him with the disposition of children, with love, reverence, and dependence; and then they need not say many words, that are taught by the Spirit of adoption to say that one aright, Abba, Father.

5. Hallowed be thy name. We give glory to God the Father.

6. Thy kingdom come. This petition has plainly a reference to the doctrine which Christ preached at this time, which John Baptist had preached before, and which he afterwards sent his apostles out to preach - the kingdom of heaven is at hand. 

7. Thy will be done in earth as it is in heaven. We pray that God's kingdom being come, we and others may be brought into obedience to all the laws and ordinances of it. 

8. Give us this day our daily bread. Because our natural being is necessary to our spiritual well-being in this world, therefore, after the things of God's glory, kingdom, and will, we pray for the necessary supports and comforts of this present life, which are the gifts of God, and must be asked of him.

9. And forgive us our debts, as we forgive our debtors. Unless our sins be pardoned, we can have no comfort in life, or the supports of it. Our sins are our debts. Those that come to God for the forgiveness of their sins against Him, must make conscience of forgiving those who have offended them, else they curse themselves when they say the Lord's prayer. Our duty is to forgive our debtors; 

10. Lead us not into temptation. It is not as if God tempted any to sin; but, "Lord, do not let Satan loose upon us; chain up that roaring lion, for he is subtle and spiteful; Lord, do not leave us to ourselves (Ps 19:13), for we are very weak; Lord, do not lay stumbling-blocks and snares before us, nor put us into circumstances that may be an occasion of falling." Temptations are to be prayed against, both because of the discomfort and trouble of them, and because of the danger we are in of being overcome by them, and the guilt and grief that then follow.

11. But deliver us from evil.  Deliver from the evil one, the devil, the tempter, from the evil thing, sin, the worst of evils; an evil, an only evil; that evil thing which God hates, and which Satan tempts men to and destroys them by. “Lord, deliver us from the evil of the world, the corruption that is in the world through lust; from the evil of every condition in the world; from the evil of death”

Jesus asked us to pray to the Father in His name

John 16:23-24 In that day you will no longer ask me anything. I tell you the truth, my Father will give you whatever you ask in my name. Until now you have not asked for anything in my name. Ask and you will receive, and your joy will be complete. 

Jesus also asked us to pray to Him in His name

John 14:14  You may ask me for anything in my name, and I will do it. 

Jesus asked us to watch and pray

Matthew 26:41; Luke 21:36 "Watch and pray so that you will not fall into temptation. The spirit is willing, but the body is weak." 
Jesus asked us to pray not to fall into temptation

Luke 22:40-41, Luke 22:46 On reaching the place, he said to them, "Pray that you will not fall into temptation."  He withdrew about a stone's throw beyond them, knelt down and prayed.
Jesus asked us to pray for those who mistreat us

Luke 6:28 Bless those who curse you, pray for those who mistreat you.

Jesus asked us not to be discouraged and give up in prayer

Luke 18:1 Then Jesus told his disciples a parable to show them that they should always pray and not give up.

Note: I don’t see any scripture telling us to “pray to Holy Spirit” to “pray in the name of the Holy Spirit.” Please share with us if you have seen a scripture telling us to pray to Holy Spirit and to pray in the name of Holy Spirit. Appreciate you very much.
Let us learn and know how to pray as Jesus has taught us to pray.

Blessings!
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