Using Microsoft Visio

You can customize your shapes
Take the extends relationship 
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       from the use case template, right mouse on it, choose format line, pattern and select a dotted line. Then go to menu, file, shapes, my shapes, favorites. It will ask you to save the favorites file, say yes. Drag the line to your favorite template and right mouse on it to edit the master properties and change the name. You can do this for any symbol. This will save lots of time formatting individual symbols. 
Creating Use Case diagram

Open Microsoft Visio

Select Software Template 

Choose UML Model Diagram

Select UML Use Case Template
Drag and drop System Boundary onto page and click it to define the name
Place the Use Cases on the diagram and double click them to define the name and visibility  
Place the Actors on the diagram and double click them to define the name and visibility
Choose the appropriate association relationships (association, extends, include or uses) from list by clicking on them and then right mouse on the line, then double click to define the properties. For the association relationship use the binary association line from the template.
Remove the End1 and End2 from the association line by highlighting each one and delete it (i.e, backspace). 
Creating Class diagram
Open Microsoft Visio

Select Software Template 

Choose UML Model Diagram

Select UML Static Structure Template

Place the Classes on the diagram and double click them to define the name
Double click on the Class and choose Attributes from the categories and then define the attributes   

Double click on the Class and choose Operations from the categories and then define the Operations 
Choose the appropriate Association relationships from list by clicking on them and then right mouse on the line to link between the Classes, and then double click the associations to define the properties  

Creating Sequence diagram

Open Microsoft Visio

Select Software Template 

Choose UML Model Diagram

Select UML Sequence Template

Place the Object lifelines on the diagram and double click on them to define the name

Place the Activations on the diagram 
Select appropriate relationships (Message, Message return, etc.) from the list by clicking on them and then right mouse on the line to link between the objects and activations, then double click to define the properties  

Creating Activity diagram

Open Microsoft Visio

Select Software Template 

Choose UML Model Diagram

Select UML Activity Template

Identify the Initial State, States and Final State and then place them on the diagram, then double click them to define the name

Identify the Decisions and place them between the Initial State, States and Final State, then double click to define the name

Choose the appropriate Transitions from list and place them on the diagram to link between Decisions, Initial State, States and Final State.
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