Monthiy Settlement Report

Capital One Bank, {Europe} ple, as Servicer for:
Castle Receivables Trust Serfes 2004-2

Capitalised terms used in this Report have their respective meanings set forth in the Master Definitions Schedule dated
8 August 2081, as amended and restated from time to time, provided, howsver, that the "preceding Moenthly Period”
shalk mean the Menthly Period immediately preceding the calendar ntenth in which this Certificate is delivered.

This Repont is detivered pursuant to Clause 2.5(b} of the Receivables Trust Deed and Servicing Agreement dated
August 8, 2001, as amended and restated from time to time, and as supplemented by the Series 2004-2 Supplement
The undersigned, a duly authorized representative of the Servicer, does hereby certify in this Certificate:

(i) Capital One Bank, Eurcpe is Servicer under the Receivables Trust Deed and Servicing Agreement.

(ii} The indersigned is an Authorised Officer.

(iif} The date of this Report is on or before a Transfer Date uader the Receivables Trust Deed and Servicing Agreement.

Monthty Period August 2010
Distribution Date September 15, 2010
Interest Payment Date September 15,2019

Trust Receivables Information

BOM Prncipal Receivables £2,525,607,112.51
BOM Finance Charge Receivables £64,476,332.99
Total BOM Receivables £2,590,083,445.50
Removed Prncipal Receivables £0.00
Removed Finance Charge Receivables £0.60
Removeit Total Receivables £0.00
Additional Principal Receivables £0.00
Additional Finance Charge Receivables £0.60
Additional Total Receivabies £0.00
EOM Principal Receivables £2,527,945,037.04
EOM Finance Charge Receivables Accounts ] £64,732,918.26
Total EOM Receivables: 2,702,753 £2,592,677,985.27
Monthly Average Principal Receivables £2,517,430,73L.66
EOM Transferor Percentage 29.79674%
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Frust Defaults and Delinguencies

Receivables
Gross Defaulted Amsount £25,092,688.69
Recoveries & Sale Recoveries on Defaulted Accounts £6,382,712.24
Net Defaulied Amount £18,709,976.45

Accounts
30 - 59 days delinquent 30,454 £45,815,095.61
60 - 8% days definquent 24,138 £39,381,097.02
90+ days delinquent * 53448 £94,487.158.60
Total 30+ days delinquent * . 110,040 £179,683,351.23
Delinquencies 30+ days delinguencies as a percentage of EOM Total Receivables 6.93%
Trost Collections

Total Customer Payments £351,358,648.26
Recoveries & Sale Recoveries £6,382,712.24
Interchange £2,682,130.45
Interest Famings on Trust Accounts 71,633.30
Total Trust Collections and Gross Payment Rate 13.94% £361,002,124,25
Periodic Finance Charges Collected £38,768,063.63
Special Fees £9,355,868.92
AMF Collections : £39,361.42
Recoveries & Sale Recoveres £6,382,712.24
Interest Earnings on Trust Accounis £11,633.30
Acquired Interchange £2,689.130.45
Total Trust Finance Charge Collections £57,326,769.96
Trust Principal Collections and Principal Payment Raie 12.02% £303,675,354.29

*# Includes bankruptey, application fraud, and deceased, which are pending charge-off
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Series Investor Allocation Amount Information

Initial Class A Sterling Invested Amouni

Cumulative Principal Payments made to Class A

Class A Unreimbursed Investor Charge Offs

End of Tnterest Period Class A Sterling Investor Amount

End of Taterest Period Class A Principal Funding Account Balance {Sterling)
Class A Sterting Adjusted Investor Interest

Initial Class B Sterling Invested Amount

Cumulative Principat Payments made to Class B

Class B Unreimbursed Investor Charge Offs

Eud of Interest Period Class B Sterling Investor Amount

End of Interest Period Class B Principal Funding Account Balance (Sterling)
Class B Sterling Adjusted Investor Interest

Initial Class C Sterling Invested Amount

Cumntitative Principal Payments made to Class C

Class C Unreimbrsed Investor Charge Offs

End of Interest Period Class C Sterling Investor Amount

Tnd of Interest Peried Class C Pringipal Funding Account Balance {Sterling)

Class C Adjusted Investor Interest

Mounthly Average Floating Invester Percentage

Monthly Average Fixed Investor Percentage

Annualized Gross Charge-Off Rate
Annualized Net Charge-Off Rate

Finance Charge Collections allocable to Series

Collections Allocated to Series Servicer Interchange
Prineipat Funding Investment Pracceds

Available Reserve Account Investment Proceeds
Reserve Draw Amount credited 1o Series 2004-2

Series Available Finance Charge Collections
Distribution of Finance Charge Collections
Envestor Trustee Payment Amount

Eoan Note Issuer Costs Amount

Essuer Costs Amount

Class A Monthly Finance Amount
Class A Deficiency Amnount Paid
Class A Additional Finance Amount

Eoan Note Issuer Exira Amount

Class B Monthly Finance Amount
Class B Deficiency Amount Paid
Class B Additional Finance Amount

Combined Class Servicing Fee Paid from Avaifable Funds

Servicing Fee Paid from Servicer Interchange £156,250.00
Total Servicing Fee Paid £572,916.67

Class A Investor Default Amount {Loss Make-up {Default))
Reimbursement of Class A Investor Charge-Offs (Loss Make-up (Charge-Offs)}
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£210,000,000.00
£0.00
£0.00
£210,000,000.00

£0.00
£210,000,060.00

£17,506,000.0
£6.00
£0.00
£17,500,080.00

£0.00
£17,500,000.00

£22,500,000.00
£0.00
£0.00¢

£22,500,600.00

£0.00
£22,500,600.00

3.39861%
9.89861%

11.70%
8.73%

£5,674,553.42
£156,250.0¢
£0.00

0.00
£0.00
£5,518,303.42

£737.76
£11,289.55
£11,535.72

£157,068.49
£0.00
£0.00

£0.00

£17,404.11
£0.00
£0.00

£416,666.67

12,086,415.02
£0,00
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Ciass B Investor Default Amount {Loss Make-up (Default)) . £173,867.92

Reimbursement of Class B Investor Charge-Offs {Loss Make-up (Charge-Offs)) £0.00
Class € Monthly Finance Amount £30,143.84
Class C Deficiency Amount Paid £0.00
Class C Additional Finance Amount £0.00
Class C Investor Default Amount (Loss Make-up (Default)) £223544.47 |
Reimbursement of Class C Investor Charge-Offs (Loss Make-up (Charge-Offs)) £0.00
Reserve Acgount Peposit Amount £0.00
Spread Aceount Deposit Amount £0.00
Aggragate Investor Indemnity Amount £0.00
Loan Note Tssuer (Term} Return £41E00
Issuer Profit Amount £2,054.79
Expenses Loan Note Additienat Amounts $0.00
Series Excess Finance Charge Collections available for Sharing £2,387.160.08
Series Finance Charge Shortfafl ' £0.00
Group 1 Excess Finance Charges available to Series £0.00
Serics Finance Charge Shortfall Paid £0.00
Class A Required Amount Shortfalt over Available Spread . £0.00
Reallocated Class C Principal Collections to cover Class A Shortfall £0.00
Reallocated Class B Principal Collections to cover Class A Shortfall £0.00
Class B Required Amount Shortfail over Available Spread £0.00
Reallocated Class C Principal Collections to cover Class B Shortfall £0.00
Class C Required Amcunt Shortfall over Available Spread £0.00
Spread Account Draw Amount to cover Class C Shortfall £0.00
Availabls Spread Account Anount £0.00
Required Spread Account Amount £0.00

Use of Series Principal Collections

Series Principal Collections £30,059,639.21
Less: Reallocated Principal Collections for the Monthly Period £0.00
Amounis Available to make Principal Payments £30,059,639.21
Series Default Amount paid from Available Funds £2,483,827.41
Reimbursed Reailocated Principat Coll and Reduction Amounts £0.00
Controlled Accumulation Amount £0.00
Collections available to Sharing £30,059,639.21
Series 2004-2 Principal Shortfall £3.00
Shared Principal Collections allacated to Sexes £0.00
Total Available Principal Coltections £30,059,639.21
End of Interest Period Principal Funding Accouns Balance for Class A £0.60
End of Interest Period Principal Funding Account Balance for Class B £0.00
End of Interest Period Principal Funding Account Balance for Class C £0.00
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Series Performance Indicators

Portfolio vield

Current Month . 26.73%
Prior Month 27.24%
Two Monih Pror ' 26.91%
Three-month Average 26.96%
Net porifolio yietd
Current Month 15.03%
Pricr Month 15.21%
Two Month Prior 14.35%
Three-month Average _14.86%
Expense Rate
Current Month 3.86%
Prior Momh 3.76%
Two Month Prior 3.86%
Three-month Average 3.83%
Pontfolio adjusted vield
Current Month 11,17%
Prior Month 11.44%
Two Month Prior 10,49%
11.03%

Three-month Average

Sigaed on behalf of CAPITAL ONE BANK, EUROPE PLC, a3 Servicer, on this 10-Sep-10

Narne; Pam Koch

Titte: Authorized Signatory
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