Fama and French, 1993, Common risk factors in the returns on stocks and bonds
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Intercepts form excess bond return regressions for two government and five corporate bond
portfolios: July 1963 to December 1991. 342 months.

Bond portiolio
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Festatistics testing the intercepts in the excess-return regressions against 0 and matching probability
levels of bootstrap and F-distributions.”

Regression (from tables 9a and 9b)
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