Monthly Settiement Report

Capital One (Europe) PLC, as Servicer for:
Castle Receivables Trust Series 2004-2

Capitalised terms used in this Report have their respective meanings set forth in the Master Definitions Schedule dated
& August 2081, as ameaded and restated from time to time, provided, however, that the "preceding Monthly Period"
shall mean the Menthly Pedod immediately preceding the calendar month in which this Certificate is delivered,

This Report is delivered pursiant to Clause 9.5(b) of the Receivables Trust Deed and Servicing Agreement dated
August 8, 200, as amended and restated from time to time, and as supplemented by the Series 2004-2 Supplement

The imdessigned, a duly autherized represenzative of the Servicer, does hereby certify in this Certificate:
(i} Capital One (Evrope) FLC is Servicer under the Receivables Trust Decd and Servicing Agreement.

{if) The undersigned {s an Authorised Officer.

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

Monthly Pexiod September 2011
Distribution Date October 17, 2011
Ioterest Payment Date December 15, 2611

Trust Regeivables Information

BOM Principal Receivables
BOGM Finance Charge Receivables
Total BOM Receivables

Removed Principal Receivables

Removed Finance Charge Receivables

Removed Total Receivables

Additional Principal Receivables

Additional Finance Charge Receivables

Additionat Total Receivables

EQM Principal Receivables

EOM Finance Charge Receivables Accounts
‘Total EOM Receivables: ‘ 2,422,690

Monthly Average Principal Receivables

EOM Transferor Percentage
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£2,231,547,693.16
£S5, 10E,518.68
£2.321,649,211 .84

000

£0.00

£0.00

£0.00

£0.00

£0.00
£2,183.872,906.70
£50,333,948.90
£2,279,206,855.60

£2,200,135,264.60

51.35948%

September 2011




Trust Defawlts and Delinguencies

Receivables
Gross Defaulted Amount £18,305,966.52
Recoveries & Sale Recoveries on Defanlzed Accounts £7,334,980.20
Net Defaulted Amount £10,970,986.42
Accounts
30 - 59 days delinquent 22,055 £36,741,224.27
60 - 89 days delinquent 17,903 £32,993,687.00
90+ days delinquent * 38,695 £72,557.473.09
Total 30+ days delinquent * 78,634 £142,292,384,36
Delinquencies 30+ days delinquencies as a percentage of EOM Total Receivables 6.24%
Trust Collections
Total Customer Payments £325,687,949,05
Recoveries & Sale Recoveries £7,334,980.2¢
Interchange £2,457,016.26
Interest Eamings on Trust Accounts 23.477.44
Total Trust Collections and Gross Payment Rate 14.45% £335,503,422.95
Periedic Finance Charges Coflected £32,340,390.30
Special Fees £6,749,198.99
AMF Coilgctions £33,614.29
Recoveries & Sale Recoveries £7,334,984.20
Interest Farnings on Trust Accounts E23,477.44
Acquired Interchange £2,457.016.26 |
Total Trust Finance Charge Collections £13,938,977.48 ‘
|
Trust Principal Collections and Principat Payment Rate 12.84% 1286,564,445,47 ’

¥ Includes bankeuptoy, application fraud, sud deceased, which are pending charge-off
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Series 2004-2

Series Investor AHocation Amounit Information

Initiak Class A Sterling nvested Amount

Cumufative Principal Payments made to Class A

Class A Unreimbursed Investor Charge Offs

End of Interest Pesiod Class A Sterling Investor Amount

End of Interest Peried Class A Principal Funding Account Balance (Sterting)
Class A Sterfing Adjusted Invester Interest

Initial Ctass B Sterling Invested Amount

Cumulative Principal Payments made to Class B

Class B Unceimbursed Investor Charge Ofis

End of Interest Period Class B Sterting Lnvestor Amount

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

Initial Class C Sterling Invested Amount

Cumutative Pringipal Payments made to Class €

Class C Unreimbursed Investor Charge Offs

End of Tnterest Period Class C Sterling Investor Amount

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

Monthly Average Floating Investor Percentage

Wonthly Average Fixed Investor Percentage

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

Finance Charge Colfestions allocable to Series
Collections Allocated fo Series Servicer Interchange
Principal Funding Investment Proceeds

Available Reserve Account [nvestment Proceeds
Reserve Draw Amount credited 1o Seres 2004-2

Series Availabfe Finance Charge Collections

Distribution of Finance Charge Collections

Investor Trustee Payment Amount
Loan Note Issuer Costs Amount
Issuer Costs Amount

Class A Monthly Finance Amount
Class A Deficiency Amount Paid

Ctass A Additional Finance Amount
Loan Note Issuer Extra Amount

Class B Monthly Finance Amouat
Class B Deficiency Amount Paid
Class B Additionat Finance Amaunt

Combined Class Servicing Fee Paid fom Avaitable Funds
Servicing Fee Paid from Servicer Interchange

TFotat Serviciug Fee Paid

Class A Investor Default Amount  {Loss Make-up (Pefauje)}

Reimbursement of Class A [nvestor 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
£214,600,000.00

£17,500,000.00
£0.00
£0.00
£17,500,000.00

£0.00
£17,500,000.00

£22,500,090.00
£0.60
£0.00
£22,500,001.00

£0.00
£72,500,000.00

E1.2028%%
11.26299%

9.08%
3.98%

£3,482,627.38
£156,250.00

£0.00

G.00
£0.00
£5,326377.33

£8,755.56
£4,391.87
£3,952.50

£202,117.35
£0.00
£0.69

£0.00

£21,445.85
£0.00
£0.00

£416,666.67
£136,250.00
£572,916.67

£1,722,684.67
£0.00

September 2041




Class B Investor Default Amouat {Loss Make-up {Default)) £143,557.06

Reimbursement of Class B Investor Charge-Offs (Loss Meke-up (Charge-Offs)) £0.00
Class C Monthly Finance Amount £35,858.17
Class C Deficiency Amount Paid £0.00
Class C Additional Finance Amount ) £3.00
Class C Investor Default Amount {Loss Make-up {Default)) £184,573.36
Reimbursemeat of Class C Investor Charge-Offs (Loss Make-up (Charge-O#fs)) £0.00

R £0.60

Reserve Account Peposit Amount

Spread Account Deposit Amount £0.60
Aggregate Invesior Indemnnity Amount £0.00
Loan Note Issuer (Ferm) Return £439.00
Issuer Profit Amount £2,191.78
Expenses Lean Note Additionat Amounts £4.00
Series Excess Finance Charge Collections available for Sharing £2,579.743.54
Serics Finance Charge Shortfall £0,00
Group 1 Excess Finance Charges available to Series £0.00
Serjes Finance Charge Shortfall Paid £0.00

Class A Required Amount Shorifall over Available Spread £0.00
Realtocated Class C Prncipal Colfections to cover Class A Shortfall £0.00
Reallocated Class B Principal Collections to cover Class A Shortfall £0.00
Class B Required Amount Shortfall over Available Spread . £0.00
Reailocated Class C Prngipat Collections to cover Class B Shortfall £0.00
Class C Required Amount Shorifalk over Available Spread £0.00
Spread Account Draw Amount to cover Class C Shortfall £6.00
Available Spread Account Ameunt £0.00
£0.00

Required Spread Account Amount

Use of Series Principal Collections

£32,103,777.32
£0.00
£32,103,777.82

Series Principal Collections
t ess; Reallocated Principal Collections for the Monthly Period

Amounts Available to make Principal Payments

Series Default Amount paid from Available Funds £2,030,813.00

Reimbursed Reallocated Principal Colt and Reducrion Amounts £0.00
Controlled Accumulation Amount £0.00
Collections available to Sharing £32,103,777.82
Series 2004-2 Principal Shortfall £0.00

£0.00

Shared Principal Collections allocated to Series

Total Available Principal Collections £32,103,7771.82

End of Interest Pericd Principal Funding Account Balance for Class A £0.00
End of Tnterest Pericd Prineipal Funding Account Balance for Class B £0.00
Fnd of Interest Peried Principal Funding Account Batance for Class C £0.00
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Series Performance Indicators

Portfolio yield

Current Month 26.68%
Prior Month 25.56%
Two Month Prior 26.64%
Three-moanth Average 26.29%
Net pertfolio yigld
Current Month 16.70%
Pricr Month 15.19%
Two Month Prior 16.54%
Three-month Average _16.14%
Expense Rate
Current Month 4.02%
Prior Month 3.88%
Two Month Prior 3.919%
Three-month Average 3.94%
Portfolio adjusted vield
Current Month 12.69%
Prior Month 11.30%
Two Month Prior 12.62%
12.20%

Three-month Average

Sigmed on behalf of Capital One {Europs) PLC, a3 Servicer, on this 12-Oct-11

=N

Name: Vieki Swanson

Title: Authorzed Signatory
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