Monthly Settlement Repori

Capital Ooe (Evvope) PLC, as Servicer for;
Castle Receivables Trust Series 2004-2

Capitalised terms used in this Repert have their respective meanings set forth in the Master Definitions Schedule dated
& August 2001, as amended and restated from time to time, provided, however, that the "preceding Manthly Period”
shaft mean the Monthly Period immediately preceding the calendar month in whicl this Cerfitieate is delivered,

‘Fhis Report is delivered pursuant to Clause 9.5(b) of the Receivables Frust Deed and Servicing Agreement dated
August 8, 2001, as amended and restated from time fo time, and as supplemented by the Series 2004-2 Supplement
The undersigned, a duly autherized representative of the Servicer, dees hereby certify in this Cenificate:

{i) Capital One (Europe) PLC is Servicer under the Receivables Trust Deed and Servicing Agreement.

(i} The undersigned is an Anthorised Officer.,

(iii) The date of this Report is on o1 before a Transfer Date under the Receivables Trust Deed and Servicing Agreement.

Monthly Period July 2011
Distribution Date August 15, 2011
Inferest Payment Date September 15, 201 |

Trust Receivables Information

ROM Principal Receivables £2,256,962,772 18
BOM Finance Charge Receivables £80,178,146.39
Tolal BOM Receivables £2346,140,918.77
Removed Principal Receivables £0.00
Removed Finance Charpge Receivables £0.00
Removed Total Receivables £0,00
Additional Principal Receivables £0.00
Additionzl Finance Charge Receivables : £0.00
Additivnal Total Receivables 000
EOM Principal Receivables £2,230,635,32.1.83
EOM Finance Charge Receivables Accounts £88.095,693.69
Total EOM Receivables: 2,463,792 £2.318,735,018.52
Monthly Average Principal Receivables £2,236,714,555.63
EOM Transterer Percentage 52.27014%
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Trust Dgfg- ults and Delinguencies

Gross Defaulted Amount
Recoveries & Sate Recoveries on Defaulted Accounts
Net Defautted Amount

30 - 59 days delinquent

60 - 89 days delinquent

90+ days delinquent *

Total 30+ days detinquent *

Delinquencies 30+ days delinquencies as a percentage of EOM Total Receivables

Trust Collections

Total Custoiner Payments
Recoveries & Sale Recoveries
Interchang'e

Interest Eamings on Trust Accounts

Total Trust Collections and Gross Faymenl Rate

Periodic Finance Charges Coltected
Special Tees

AMF Collections

Recoveries & Sale Recoveries
Interest Eamings on Trist Accounts
Acquired Interchange

Total Trust I'inanece Charge Collections
Trust Principal Collections and Principal Paynient Rate

* Includes bankrapley, application fraud, and deceased, which are pending charge-off
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Receivables
£19,367,896.79
£7,284,421.66
£12,083,475.13

Accaunts
23,238 £39,756,601.37
18,489 £32,244,563.72
40485 £76.205,513.13
82212 £148,206,678.22
6.30%

£340,921,773.70

7,284,421 66

£2,502,119.07

2417227

14.95% £350,732,486.70

£33,854,974.78
£7,357,133.19
£40,812.00
£7,284,421.66
£24,122.27
£2,302.119.07
£51,063,632.97

13.28% £299,668,853.73

July 2011




Series 2004-2

Series Investor Allecation Amount Information

Initial Class A Sterling Invested Amaunt

Cumulative Principal Payments made to Class A

Class A Unreimbursed Investor Charge Offs

End of Tnterest Pedod Class A Sterling Investor Amount

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

Initial Class B Sterling Invested Amownt

Cumulative Principal Payments made o Class B

Ctass B Unreimbursed Investor Charge Offs

End of Interest Perod Class B Sterling Fnvestor Amount

End of Interest Period Class B Principal Funding Account Balance {Sterling)
Class B Sterting Adjusted Invester Interest

Initial Ctass C Sterling Invested Amount

Cumulative Principat Paymeats made to Class C

Class C Unreimbuorsed Investor Charge Offs

End of Inferest Period Class C Sterling Invesior Amount

End of Interest Period Class € Principal Funding Aceount Balance (Sterling)
Class C Adjusted Investor Interest

Monthly Average Floating Tnvestor Percentage
Monthly Averape Fixed Ivestor Percentape

Annualized (ross Charge-OfF Rate
Annuatized Net Charge-Off Rate

Finance Charge Collections atlacable to Serigs
Collections Allocated 1o Series Servieer Interchange

Principal Funding Investment Procceds

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

Seri¢s Available Finance Charge Collections

Distribution of Finance Charge Collections

Investor Trustee Payment Anout
Loan Note kssuer Costs Amount
Essuzer Cosls Amonat

Class A Monthly Finance Ariount
Class A Deficiency Amount Paid
Class A Additional Vinance Amount

Loan Note Issuer Extra Amount

Ciass B Moathly Firance Amount
Class B Deficiency Amount Paid
Class B Additional Finance Ameount

Combined Class Servicing Fee Paid from Available Funds
Servicing Fee Paid from Servicer Interchange

Totat Servicing Fee Paid

Class A Investor Default Amount {Lass Make-up (Default))

Reimbursement of Class A Investor Charge-Cfis (Loss Make-up (Charge-Offs))
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£210,600,000.00
£0.00
£0.860
£2160,600,000.00

£0.00
£210,0600,000.00

£17,500,600.6¢
£0.00
£0.00
£17,500,000.00

£0.00
£17,500,000.00

£22,500,000,00
£0.00
£0.00
£22,500,000.00

0,60
£22,500,000.00

£1.07683%
11.067683%

10.18%
6.30%

£5,656,233.44
£156,250,00
£0.00

0.00

1069
£5,499,983 44

£1,311.89
12,104.73
£11,909.09

£179,137.36
£0.00
£6.00

£0.00

£19,387.02
£0.00
£0.00

£416,666.67
££56,250.00
£572,916.67

£1,802,003.67
£0.00
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Class B Investor Default Amount  {Loss Make-up (Default))
Reimbursement of Class B Invester Charge-Offs {Loss Make-up {Charge-Ofis)}

Class C Monthly Finance Amount
Class C Deficiency Amount Paid
Class C Additional Finance Ameunt

Chass C Investor Default Amount  {E.oss Make-up {Default))
Reimbursement of Class C Investor Charge-OfTs {Loss Make-up (Charge-Offs))

Reserve Account Deposit Amount
Spread Account Deposit Amonnt

Agprepate Investor Indemnity Amount
Loan MNote Essuer {Tenm) Retumn
Issuer Profit Amount
Expenses Loan Note Additional Amounts
Series Excess Finance Charge Collections avaitable for Sharing
Series Finance Charge Shorifall
Group 1 Excess ¥inance Charges available 1o Serles
Series Finance Charge Shorifall Paid
Class A Required Amount Shortfall over Available Spread
Realiocated Class C Principal Collections 1o cover Class A Shortfall

Realtocated Class B Principal Collections to cover Class A Shorifalt

Class B Required Amount Shostfall over Available Spread
Reallecated Class C Prncipal Collections to cover Class B Shortfatt

Class C Regaired Amount Shortfall over Available Speead
Spread Account Draw Amount o cover Chass C Shorifall

Available Spread Accouat Amnount

Required Spread Account Amount

Use of Series Principal Collections

Series Prineipal Collections
Less: Reallocated Principat Coltections for the Monthly Period

Amounts Available to make Principal Payments

Sertes Befanlt Amount paid from Available Funds

Reimbursed Reallocated Pringipal Colf and Reduction Amounts
Controlled Accumulation Amount

Collectiens available to Sharing

Serdes 20042 Principal Shortfall

Shared Principal Collections allocated {o Series
Totat Available Principal Cellections

End of Interest Period Principal Funding Account Balance for Class A
I of Interest Perod Principal Furding Account Balance for Class B
End of Tnterest Period Principal Funding Aecount Balance fer Class C
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£150,174.47
£0.00

£32,952.19
£0.60
10.60

£193,081.46
£0.00

£0.00
£0.00

£0.00
£425.00
£212329

£0.00

£2,688,616.60

£0.00
£0.60
10.00

£0.00
£0.00
£0.00

£0.00
£6.00

1060
£0.00

£0.00
£0.00

£33,193,818.85
£0.00
33,193 81885

£2,145 349,60
£0.00

£0.00

£33,193,818.85
10.00
1000
£33,193,518.85

£0.00
£0.00
£0.00
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Series Performance Indicators

Portfolio yictd

Current Month 26.64%
Prior Month 2641%
Two Month Prior 26.49%
Three-month Average 2651%
HNet portfolio yigld
Current Month 16.54%
Prior Month 16.06%
Two Month Prior . 16.01%
Three-month Average 16.20%
Expense Rate
Cuerent Menth 3.91%
Prior Montl 3.93%
Two Month Prior 3.82%
Three-menth Average 3.85%
Porifblio adjusted yield
Current Menth 12.62%
Prior Montlt 12.13%
Two Month Prior 12.19%
1231%

Three-month Average

Signed on behalf of Capitat One {Europe) PLC, as Servicer, on this 10-Aug-F1

N7

Name: F. Aubrey Thack

TFitle; Autherize Signatory
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