Prep is as important as spraying and polishing. Here's my recipe (and I've nite shaded a lot of tails); Oops and yes, do the third brake light as well.

 
1. use steel wool and remove all the "shine" from the taillight
2. clean them good
3. clean them again (wear gloves, no oil from your fingers allowed)
4. spray a very light coat, don't even try to make them dark - this coat is just a base for the other coats to adhere to (let dry 10 -15 minutes) 
5. spray a light coat - still a lot of red showing through (let dry 10 - 15 minutes)
6. spray a medium coat - most of the red is gone now (let dry 10 -15 minutes)
7. spray a "wet" coat, enough so you get an even dark "wet" looking coat - but not so much that it runs. This will give you a nice "orange peel" free finish.
8. let dry 1 - 2 hours
9. polish (I use a dual action random orbit polisher)

You can spray them darker then you want the final finish to appear, in fact I recommend it. During polishing you can get them to the darkness you want and they will shine like glass.

If you spray the nite shade and it does not cover uniformly the lenses probably are not clean enough. Any blotches or runs will show on the final product (you can not wipe off a run and respray just that area - it will show).
And watch out for “pin” size “holes” in the paint when you spray.  These spots are a pain as they will show on the final product.  The only way to fix it (that I know) is to remove the nite-shade and clean again paying particular attention to where the spot(s) appeared.

It's almost an art, but with patience you will have some great looking tails.

NOTE:  Have some Acetone on hand.  If you make a mistake use the Acetone to remove the nite-shade, with Acetone it comes off like butter on a hot knife.  I’ve used Acetone several times on the same lens to remove nite-shade with zero damage to the lens. 
