Monthly Settlement Report

Capital Cne Bank, (Europe) ple, as Servicer for:
Castle Receivables Trust Series 2004-1

Capitalised terms used in this Report have their respective meanings st Fosth in the Master Definitions Schedule dated
8 August 2001, as amended and restated from tims to fime, provided, however, that the "preceding Monthly Period”
shall mean the Monthly Period immediately preceding the ealendar moenth in which his Certificate is delivered.

This Repant is delivered pursuant 1o Clause 9.5(b) of the Receivables Trust Deed and Servicing Agreement dated
August 8, 200, as amended and restated from fime to time, and as sapplemented by the Series 2004-1 Supplement

‘The undersigned, a duly authorized representative of the Servicer, does hereby cextify in this Certificate:
{iy Capital One Bank, Europe is Servicer under the Receivables Trust Deed and Servicing Agreentent.

{if) The undersigned is an Anthorised Officer,

{iii) The date of this Report is on or before a Transfer Date under the Receivables Trust Peed and Servicing Agreement.

Monthly Period April 2010
Distribution Date May 17, 1010
Interest Payment Date June 15, 2010

Trusi Receivables Information

BOM Principal Receivables
BOM Finance Charge Receivables
Total BOM Receivables

Removed Principal Receivables

Removed Finance Charge Receivables

Removed Fotal Receivables

Additional Principal Receivables

Additional Finance Charge Receivahles

Additionat Total Receivables

E£OM Principal Receivables

EOM Finance Charge Receivables Accounts
Total EOM Receivables: 2,808,674

Monthly Averpe Principal Receivables

EOM Transferor Percentage
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£2,581,717,85547
£63,214,076.43
£2,614,931,931.90

£0.00

£0.00

£0.00

£0.00

£0.00

£0.00
£2,578,475,066.13
£68,778,208.09
£2,647,253,274 72

£2,578,948,372.19

29.23338%
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Trust Defaults and Delingeuencies
Receivables
£2786%, 21557

£6,528,004,54
£21,334,211,03

Gross Defaulted Amount
Recoveries & Sale Recoveres on Defanlted Accounts

Net Defaulted Amourt

Accounts
30 - 39 days delinquent 36,241 £54,774,645,84
60 - 89 days delinquent 26,858 £43,529,753.36
S0+ days delinquent * 65,134 £108,539,762.24
Totat 30+ days delinquent ¥ 128,833 £203,844,161,44
Delinquencies 30+ days delinquencies as a percentage of EOM Total Receivables 7.70%

Trust Collections

Total Customer Payments £351,626,594,34
Recoveries & Sale Recoveries £6,528,004,59
Interchange £2,576,828.72
Interest Famings on Trust Accounts 62,744.63
Total Trust Collections and Gross Payment Rate : 13.64% £360,794,172.13
Periodio Finance Chargas Collected £36,196,027.32
Special Fees 1£9,216,162,59
AMNF Collections £62,573.32
Recoveries & Sale Recovernies £6,528,004,54
Interest Eamnings on Trust Accounts £62,744,63
Acquired Interchange £2,576,828.72
Taotal Trust Finance Charge Collections £54,642,341.12

1E.86%% £306,151,831LH

Trust Principal Collections and Principal Payment Rate

+ Includes bankruptey, application fraud, and deceased, which are pending charge-off
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Series 2004-1

Series Investor Allocation Amount Information

Initial Class A Steeling Invested Amount
Cumulative Principal Payments made to Class A
Class A Unreimbursed Investor Charge Ofls

Tnd of Interest Peried Class A Sterling Investor Ansount

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

Ciass A Buro Adjnsted Investor [ntezest

tnitial Class B Sterling Invested Amount

Cumulative Principal Payments made to Class B

Class B Unreimbursed Invesior Charge Offs

End of Interest Period Class B Sterding Investor Amount

Fnd of Interest Pericd Class B Principal Funding Account Balance (Stedling)

Class B Sterling Adjusted hivestor Interest
Class B Euso Adjusted Investor Interest

Initial Class C Sterling Invested Amount
Cumulative Principal Payments made to Class C
Class C Unreimbursed lnvestor Charge Offs

End of Interest Period Class C Sterting Investor Amount

End of Interest Perod Class C Principal Funding Account Balance (Sterling)

Class C Adjusted Investor Interest

Class C Euro Adjusted Iavestor Interest

Monthly Avemge Floating Investor Percentage

Menthly Average Fixed Investor Percentage

Annualized Gross Charge-OFf Rate
Annuafized Net Charge-OfY Rate

Finance Charge Collections allocable to Series

Collections Allocated to Series Servicer Tnterchange
Principal Fuading Investment Proceeds

Available Reserve Account Investment Proceeds
Rescrve Draw Amount eredited to Series 2001-1

Series Available Finance Charge Collections

Distribufion of Finance Charge Collections

Tnvestor Trustee Payment Amaunt
Loan Note Issuer Cosis Amount
Issuer Costs Amount

Class A Monthly Finance Amownt
Class A Deficiency Amount Paid
Class A Additicnal Finance Amount

Class A Quarterly Tinance Amount Accrued (EURO)
Class A Quarterly Finance Amount Paid (EURO)

Eoan Note Issuer Extra Amount
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£358,556,200.00
£0.00
10,00
£358,556,200,00

10,00
£358,556,200,00

(EURO) 529,000,060,60

£29,323,200,60
£0.00
£0.00
£29,823,200.00

£0.00
£29,823,200.00

(EURO) 44,000,000,060

£38,634,600.00
10.00
10.00
£38,634,600.00

© £0.00
£38 634,600,600

(EURO) 57,000,000.00

£6.53091%
£6.53092%

13.13%
10,05%

£9,037,798.08
£266,883.75

£0.00

0.00
£0.00
£8,770,914.33

£4,751.04
£0.00
£0.00

£281,658.17

£0.00
£0.00
796,145.00 (EURC)
0.00 (EURD)
£0.00
.
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Class B Monthly Finance Antount £34,084.40

Class B Deficiency Amount Paid £0.00
Class B Additional Finance Amount £0.00
Class B Quarterty Finance Amount Accrued {EURD) 92,400.00 (FURO)
Class B Quarterly Finance Amount Paid (EURG) 0.00 (FURD}
Combined Class Servicing Fee Paid from: Available Funds £711,690.00
Servicing Fee Paid from Servicer Interchange 126688375
Total Servicing Fee Paid 1978,573.75
Class A Investor Brefault Amount  {Loss Make-up (Default)) £3,869,582.46
Reimbursement of Class A Investor Charge-Offs (Loss Make-up (Charge-Ofi5)) £0.00
Class B Investor Default Amount {E.oss Make-up {Default)) £321,855.63
Reimbursement of Class B hwvestor Charge-Offs (Loss Make-up {Charge-Offs)) £0.00
Ciass C Monthly Finance Amount £68.816.58
Ctass C Deficigney Amonnt Paid £0.00
Class C Additional Finance Amount £0.00
Class C Quarterly Finance Amount Accrued {(EURO) 184,537.5¢  {EURO}
Class C Quarierly Finanes Amount Paid (EURO) 0.00 {FURGY
Class € Invastor Default Amouné {Loss Make-up {(Default)} £416,949.34
Reimbursement of Class C Investor Charpe-Offs (Loss Make-up (Charge-Ofis)) £0.00
Reserve Account Deposit Anount £0.00
Spread Account Deposit Amount £0.00
Agppregate Investor Indemnity Amount £0.00
Loan Note Issuer {Term) Returm £149.00
Issuer Profit Amount £2456.33
Expenses Loan Nele Additional Amounts £0.00 :
Series Excess Finance Charge Collections pvailable for Sharing £3,058,321.38
Series Finance Charge Shor(fall £0.00
Group | Excess Finance Charges available (o Serles £0.00
Series Finance Chavge Shortfalt Paid £0.00
Class A Required Amount Shortfall over Available Spread £0,00
Reatfocated Class C Principal Collections o cover Class A Shortfall 10,00
Reallocated Class B Pancipal Collections te cover Class A Shortfall £0.00
Class B Required Amount Shortfil] over Avaifable Spread £0.00
Realiocated Class C Principal Collections to cover Class I3 Shortfalt £0.00
Class C Required Amount Shorifalf over Avaifable Spread £0.00
Speead Account Braw Amount te cover Class C ShortEalt £0.00
Availabte Spread Account Amount £0.00
£0.00

Required Spread Account Amount
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Use of Series Principal Collections

Serdes Principal Collections
Less; Realiocated Principal Collectiens for the Monlhly Periad

Amounts Available to make Principal Payments

Seres Default Amount paid frem Available Funds

Reimbursed Reallocated Principal Coll and Reducticn Amounts
Controlled Accumulation Amount

Coltections available to Sharing
Series 2004-1 Principal Shortfall
Shared Principal Collections allocated to Series

Total Avaitable Principal Collections

¥nd of Interest Period Principal Funding Account Balance for Class A
End of Interest Period Principal Funding Account Balance for Class I3
End of Interest Period Principal Funding Account Balance for Class C

Series Performance Indicators

Porfolio vield
Current Month
Prior Month

Two Month Prior

Three-month Average

Net portfplio yicld
Current honth
Prior hMonth

TFwo Month Prdor

Fhree-month Average

Expense Ratg
Curzent Month
Prior Month
Two Month Prior

Three-month Average

Portiplio adjusted yield
Current Month

Prier Month
Two Month Prior

Three-month Average

£50,637,259.91
£0.00
£50,637,259.91

£4,608,38743
£0.00

£0.00

£50,637,259.91
£0.00
£0.00
£50,637,259.91

£0.00
£0.06
£0.00

15.75%
27.82%
25.99%
236.52%

12.62%
EE45%
E3.46%

§3.51%

3.99%
3.85%
3.76%
380%

Signed on behalf of CAPITAL ONE BANK, EUROPE PLC, as Servicer, on this [2-May-10

By:

Name:
Title:
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[

Pany .'tgoch

Authorized Signatory
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